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FOREWORD 
Within t h e  framework of t h e  Economic S t r u c t u r a l  Change 
Program, a coope ra t i ve  r e s e a r c h  a c t i v i t y  of TTASA and t h e  
U n i v e r s i t y  of Bonn, FRG, a p r o j e c t  i s  c a r r i e d  ou t  on . f c S t a t i s -  
t i c a l  and Econometric I d e n t i f i c a t i o n  of S t r u c t u r a l  Change"; 
t h e  p r o j e c t  i n v o l v e s  s t u d i e s  on t h e  fo rmal  a s p e c t s  of t h e  
a n a l y s i s  of s t r u c t u r a l  changes. On t h e  one hand, t h e y  i n c l u d e  
s t a t i s t i c a l  methods t o  d e t e c t  non-constancies ,  such as sta- 
b i l i t y  t e s t s ,  d e t e c t i o n  c r i t e r i a ,  e t c . ,  and on t h e  o t h e r  hand, 
methods which a r e  s u i t a b l e  f o r  models which i n c o r p o r a t e  non- 
constancy of t h e  paramete rs ,  such as e s t i m a t i o n  t echn iques  
f o r  t ime-varying paramete rs ,  a d a p t i v e  methods, e t c .  
The p r e s e n t  paper  p rov ides  a documentat ion of t h e  s t a t e  
of t h e  art i n  t h e  form of a b ib l iog raphy .  
Ana to l i  Smyshlyaw 
Act ing Leader 
Economic S t r u c t u r a l  Change Program 
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Chapte r  I: INTRODUCTION 
The t y p i c a l  ' s t r u c t u r a l  change '  s i t u a t i o n  is - from t h e  p o i n t  
of  view o f  a s t a t i s t i c i a n  - a s  f o l l o w s :  To cope  w i t h  a 
p a r t i c u l a r  economic phenomenon a model is s p e c i f i e d ,  and it is 
s u s p e c t e d  t h a t  f o r  d i f f e r e n t  p e r i o d s  o f  time, o r  f o r  d i f f e r e n t  
s p a c i a l  r e g i o n s ,  d i f f e r e n t  sets  o f  pa ramete r  v a l u e s  a r e  needed 
i n  o r d e r  t o  d e s c r i b e  t h e  r e a l i t y  a d e q u a t e l y ;  t h e  'change 
p o i n t '  which s e p a r a t e s  t h e s e  p e r i o d s ,  o r  r e g i o n s ,  is unknown. 
Q u e s t i o n s  t h a t  a r i s e  i n  t h i s  c o n t e x t  i n c l u d e :  Is it n e c e s s a r y  
t o  assume t h a t  t h e  p a r a m e t e r s  are changing?  When, o r  where, 
does  a change o c c u r  o r  - if it takes place o v e r  a c e r t a i n  
p e r i o d  o f  time - what is its o n s e t  and d u r a t i o n ?  How much do 
pa ramete r s  b e f o r e  and a f t e r  t h e  change d i f f e r ?  What t y p e  o f  
model is a p p r o p r i a t e  i n  a p a r t i c u l a r  s i t u a t i o n  ( e . g . ,  
two-phase r e g r e s s i o n ,  s t o c h a s t i c  pa ramete r  mode l s )?  
Non-constancy o f  t h e  parameters is an e s s e n t i a l  e l ement  o f  
' s t r u c t u r a l  change ' .  T h i s  non-constancy o f  t h e  p a r a m e t e r s  can 
appear  as an inadequacy o f  t h e  model which is s p e c i f i e d  t o  
r e p r e s e n t  t h e  phenomenon i n  q u e s t i o n ;  d i a g n o s t i c  check ing  
methods can  be a p p l i e d  t o  i d e n t i f y  such non-cons tanc ies .  On 
t h e  o t h e r  hand,  parameter v a r i a b i l i t y  can be i n c o r p o r a t e d  i n  
t h e  model. 
Refe rences  i n c l u d e d  i n  t h i s  b i b l i o g r a p h y  c o n c e n t r a t e . o n  two 
t o p i c s :  
( 1 )  D e t e c t i o n  o f  non-constancy o f  p a r a m e t e r s  i n  r e g r e s s i o n  
and time series models. 
(2) S t a t i s t i c a l  a n a l y s i s  o f  models w i t h  t ime-varying 
pa ramete r s .  
The f i r s t  group o f  r e f e r e n c e s  d e a l s  mainly w i t h  t h e  change 
p o i n t  problem i n  t h e  c o n t e x t  o f  r e g r e s s i o n  models.  Constancy 
o f  a sequence  o f  random v a r i a b l e s  is r e l a t e d  t o  t h e  a n a l y s i s  
o f  r e s i d u a l s  which might  be  performed i n  o r d e r  t o  d e t e c t  
non-constancy o f  t h e  r e g r e s s i o n  p a r a m e t e r s ;  t h e r e f o r e ,  p a p e r s  
a r e  a l s o  i n c l u d e d  which d i s c u s s  t h e  a n a l y s i s  o f ' p a r a m e t e r  
cons tancy  o f  ( t i m e - o r d e r e d )  sequences  o f  random v a r i a b l e s .  
S e v e r a l  p a p e r s  d i s c u s s  t h e  a n a l y s i s  o f  cons tancy  of  parameters 
o f  time series models.  
The second group of  r e f e r e n c e s  is concerned w i t h  e s t i m a t i o n  
p r o c e d u r e s  f o r  r e g r e s s i o n  models w i t h  t ime-varying parameters. 
These p a p e r s  are o f  i n t e r e s t  because  t ime-vary ing  parameter 
models might  be a p p r o p r i a t e  f o r  model s p e c i f i c a t i o n  i n  t h e  
p r e s e n c e  o f  non-constancy.  Also ,  such p a r a m e t e r i z a t i o n s  can  
be used t o  d e t e c t  i n s t a b i l i t y  i n  t h e  c o e f f i c i e n t s .  Some 
p a p e r s  are i n c l u d e d  which d i s c u s s  f o r e c a s t i n g  problems i n  t h e  
s i t u a t i o n  o f  non-constant  parameters. No o r  n e a r l y  no we igh t  
is g i v e n  some t o p i c s  which are r e l a t e d  t o  t h o s e  mentioned 
above,  v i z . ,  c o n t i n u o u s  sampl ing  i n s p e c t i o n ,  h e t e r o s c e -  
d a s t i c i t y ,  a n a l y s i s  o f  non-constancy o f  time-series parameters 
i n  t h e  f requency  domain, and d i s e q u i l i b r i u m  models.  The 
r e a s o n s  f o r  t h i s  l i m i t a t i o n s  l i e  p a r t l y  i n  t h e  s u b j e c t s ,  
p a r t l y  i n  t h e  fact  t h a t  o u r  e f f o r t s  had t o  be r e s t r i c t e d .  
The c l o s e  c o n n e c t i o n  o f  q u e s t i o n s  o f  model s t a b i l i t y  w i t h  
economic problems l e a d s  u s  t o  d i s c u s s  b r i e f l y  what is known 
under l s t r u c t u r a l  change1 among economis t s .  I n  economics t h i s  
n o t i o n  is n o t  c l e a r l y  d e f i n e d .  However, a n o t i o n  r e l a t e d  t o  
l s t r u c t u r a l  change1 which, i n  t h e  c o n t e x t  o f  a l i n e a r  dynamic 
model, is c l e a r l y  d e f i n e d ,  is t h e  c o n c e p t  of s t a b i l i t y .  It 
r e f e r s  t o  t h e  dominant r o o t  o f  t h e  c h a r a c t e r i s t i c  e q u a t i o n  o f  
t h e  system: The sys tem is s t a b l e  i f  t h e  dominant r o o t  l i e s  
w i t h i n  t h e  u n i t  c i rc le  ( c f . T h e i 1  & Boot,  1962; Oberhofer  & 
Kmenta, 1973) .  T h i s  c o n c e p t ,  however, is o f  l i t t l e  h e l p  f o r  
d e f i n i n g  l s t r u c t u r a l  change1 i f  it is a c c e p t e d  t h a t  
l s t r u c t u r a l  change1 i m p l i e s  non-constant  r e l a t i o n s  between 
e lements  ( v a r i a b l e s )  o f  t h e  sys tem.  Economists  speak a b o u t  
s t r u c t u r a l  change n o t  o n l y  i n  t h i s  r a t h e r  c o n c r e t e  s e n s e  b u t  
a l s o  i f  t h e r e  are s u b s t a n t i a l  changes  i n  c e r t a i n  
c h a r a c t e r i s t i c s ,  e .g . ,  t h e  mean, o f  t h e  endogenous v a r i a b l e s  
o f  t h e  sys tem.  Consequent ly ,  t h e  b o r d e r l i n e  between 
s t r u c t u r a l  change and s t a b i l i t y  is n o t  s t r i c t ,  t h e  n o t i o n  
l s t r u c t u . r a 1  change1 is n o t  w e l l - d e f i n e d ,  and q u e s t i o n s  
concerning the theoretical motivation of structural change, 
its measurability, and others, cannot be discussed properly. 
An attempt to clarify the subject within an economic framework 
has been made by Westlund (1985). 
Most references included in this bibliography were published 
in methodological (statistical and econometric) journals; only 
a few were taken from economic journals. In these papers 
typical problems which arise in the context of modelling real 
economic phenomena are rarely discussed. For example, what 
implies shortness of time series? How can special patterns of 
parameter changes be treated, particularly slowly moving 
parameters? Also, very few papers could be found which deal 
with non-linear or multi-equation models. 
Although both of us are responsible for this bibliography, the 
'mining' for references was divided: P.Hack1 was concerned 
with papers that discuss analysis of constancy in sequences of 
random variables, in regression models, and in time series 
models; A.Westlund supplied the references that refer to the 
estimation of regression models with time-varying parameters. 
Our work is partially based on four bibliographies which 
delivered about 60 % of the references cited here: Shaban 
( 1980), Hinkley ( 1980), Johnson ( 19771, and Johnson ( 1980). 
Most of the remaining papers appeared after these 
bibliographies were published, a fact that indicates the still 
growing interest in this subject. Papers who mainly deal with 
applications were not incorporated, except papers which were 
published in methodologLca1 journals. We don't claim that 
this bibliography is complete; we are grateful for further 
references and suggestions which would help make a future 
edition more complete. 
References: 
Hinkley,D.V., Chapman,P., Ranger,G. (1980). Change-Point 
Problem. Techn.Report No.382, Nov.80, Univ.Minnesota, School 
of Statistics. 
Johnson,L.U. ( 1977). stochastic parameter regression: an 
annotated bibliography. Intern.Statist.Rev., 45, 257-272. 
Johnson,L.W. (1980). Stochastic parameter regression: an 
additional annotated bibliography. Intern.Statist.Rev., 48, 
95-102. 
Oberhofer,W., Kmenta,J. (1973). Estimation of Standard 
Errors of Characteristic Roots of a Dynamic Econometric Model. 
Econometrica, 41, 171-177. 
Shaban,S.A. (1980). Change point problem and two-phase 
regression: an annotated bibliography. Intern.Statist.Rev., 
48, 83-93. 
Theil,H., Boot,J.C.G. (1962). The Final Form of ~conometric 
Equation Systems. Rev.Intern.Statist.Institute, 30-, 136-152. 
Westlund,A. (1985). Analysis and Prediction of Structurally 
Changing Economic Systems: Some Conceptual Comments. 
Unpublished Manuscript. 
Acknowledgement: This bibliography was produced as a part of 
our activity in the Working Group on 'Statistical and 
Econometric Identification of Structural Change' which is 
organized within IIASA's Project 'Analysis and Forecasting of 
Economic Structural Change'. We are indebted to IIASA, 
especially to Dr.Anatoli Smyshlyaev, for supporting this work. 
Chapter 11: LIST OF PAPERS 
The list contains some 300 references to research papers. 
Each entry is annotated by one or more codes which refer to 
the subject-matter of the paper. The references are arranged 
in the alphabetic order of its (fir9t) author. 
The entries are constructed as follows: After the author's (or 
authors') names the year of publication is indicated; this is 
followed by the above-ment ioned sub ject-matter codes. For 
each separate set of authors the entries are listed 
chronologically. Entries with more than one author are 
supplemented by entries corresponding to all other authors 
except the first one: Each of these supplemental entry 
consists of an author's name and of a reference to the 
original entry. 
PtraharntS- (1930) < 4 . 9 ; M >  
Intarvent ion andl ysis and inul tigle :is+ sari~s. 
alom?~r lkiit07~75-Ia. 
4orahdar2- t ?.tinder tC-ES (19d2) <3.d> 
A time sariis modal ulth r'ndon coefficients. 
Comln.Statlsr. rTri'l-c,ry dnU H~chodsrllr l-)Rl-l3C)L. 
Aardharn~B. r yki pW.y*S. (1979) (4.5) 
Iilfarences iq a sditcning t i n e  series. 
A5A,?roc.bu; incis 5con.Statisc. Sect ion? 35+-358. 
ADr~ms?&.#. see also 
237 ~oyston,~.P*p ~brans~P.H. (1980) 
Akklo6,K.R. (i974) < 3 * L ; C >  
Appl icati on ot random cosf f ~ c i e n t  regression inoaol s to the 
Ali,W.Y.? G ~ d c c o t c ~ ~ C .  (13RZ) <l-l;Vt> 5 
Tna iasn'lcal d ~ s t r ~ b u t i o n  hypoth~sis for stock market prices - 
locdtlon- and scals-snift 31 t~rnatives. 
J.Amer .btatrsr.As;oC- 9779 13-26. 
AmemiyaqT. (137d) < 2 . 6 >  
A note on a ranaon c~efficiants model. 
Inturn.~con.9~~.~1?~ 133-794-  
AndersonrG-J.9 t4iron~C.E~ (1483) 
P ~ r a m ~ t a r  constancy tests: a1 d Jnd need- 
Disc-Papers Econ-tconunctricsr ho.8325. !Jniv.Southampton. 
Andarson?d-~-r trzlson,I . A *  ( 1 ~ 7 5 )  a 
A fdrnil y o f  nrodkls 4nvolvin.j strarqnt l ines and -concomitant exoon. 
d;s~gns usotul In ~valustiq; response ta fsrtil ~ z a r  nutriants. 
Sroaetr lc=?ilr 3U3-310. 
Andersonr1.d. (1919) <+*J;MA> 
Ripidtea aeasur=mrnrs on duroreyressive processas. 
J.41ner.atat1 sr.Assoc. ~73~571-378. 
AroianrL.~. 9 &obi son? D - k .  (1936) <l-Z> 
Ssquential l i r e  tests for the ex~dnential distribution with 
cnanglny paramorere 
T~cnnomatr icsr8p217-227 .  
Arora9S.S- (1976) <3*2;CE> 
Altarnative estimators of tne doterminants of inter-regional 
m~grati on. 
ASApProc.1976 Annual neoti~g,Zll-219. 
Arhan.~ ( 1974) <3.3> 
Tne imporranca of  Kdlman filtering mothods for ecof?omic systems. 
Ann. Econ .SOC .Hedsuri!mnt 9 3949-64. 
%'5onrD..U. see so 
295 nattstd.G.r baconrD.n. (1374) 
Bacont0.W. r WattsrD.5. (1371) <2;4r2.5;A> 
E s t i m ~ t i n ~  t h i  r r - n s i t i o n  betwo-2n t d o  i n t a r s c ? c t r q g  s t r a l q h t  
1  r n i s .  
B iomerr  A ka~58t52s-534 .  
8a9shawtM.. see a l s o  
147 ~ o n n s o n  t k .~ .  9 aaqshad* H. ( 1974) 
RagshawtH., JohnsonrP.A. (1975) <1.l t102r4.1> 
Tne e r f b c t  o f  s e r i a l  c o r r a l a t i ? n  on t h e  per formance o f  CUSUM 
t e s c s  I i .  
Tecnnometr i cs r l7973-30c  
Scqusn t ra l  u e t e c t r o n  o f  3 d r i f t  change i n  a Wiener process. 
CommOhtstist.t4~7~7-796~ 
@dgshawrN. 9 Johnsonr* .A .  (1977) <4.3> 
Sequsn t i a l  p rocedures  f o r  d e t e c t i ~ ~ g  parameter chanqes i n  a 
t r m i - s e r i d s  model 
J-Amsr.htatrsr.Assoc.~72~59J-537~ 
8sl,nerrb.*. (1376) <4.a> 
O n  a q u r c ~ ~ e s t  d b t e c t i o n - p r a b 1 s m  w i t h  v a r i a b l e  m o n l t o r i n y .  
J. Appl .Probe r L 3 ~ 7 0 0 - 7 6 7 ,  
B a r n a r d r G ~ A ~  (1953) <1.2> 
C o n t r o l  c l l a r t s  dno s t o c h a s t i c  9r.ocessas ( u ~ d i  scuss ion )  .. 
J~Rov.Starist.Soc.~~tilt139-Z71. 
S d r t e n , ~ . P ~ ~  a ronbard tL .  S (1Y7U) 19 
T*o-star* l e a s t - s j u d r i s  e s t i n d t i o n  w i t h  s h i f t s  i n  t h e  s t r u c t u r a l  
f 0rn10 
Econouet r lCd  ~ 3 8 ~ 3 3 8 - 9 4 1 .  
@ ~ S S I F . H . ~  * i t t l n & t 6 . ~ .  (1975) <~.z;E> 20 
P o o l i n a  i r s u e s  dnd ,aochods ~n r i g r s s s i o n  a n a l y s i s  w i t h  axdmplss i n  
m a r ~ e r  i n g  research. 
J ~ H a r u e t i n q  Resitar c h r  12~414-425. 
R d s s e u i l 1 ~ a ~ H 0 ~  bcnv rn i s t? rA .  (1993) C4*2;ACE> 2 1 
Sequential a e t s c t i o n  o f  a b r u p t  c 9 a n ~ e s  i n  s p e c t r a l  c h ~ r a c t e r i s t i c s  
o r  a i y i t a l  s ignq ls .  
I k E t  Irsns.inforn.Th~?orytIT-t3r709-724. 
BatnerIJ.A. ( ~ 9 a 7 )  
O n  a q u i c ~ e s t  d e t e c t i o n  problem. 
A n n 0 Y s t h ~ ~ t d t r s t 0 ~ 3 8 ~ ' I l l - 7 2 4 ~  
S e u a i n t ~ ~ t  luaoedurS0 t U s s t l u n o ~ A .  (1964) <3.313.7;CE> 2 3 
Est rmathon sna p r e d i c t i o n  under s t r u c t u r a l  i n s t a b i l i t y :  t h e  case  
ot t h a  US p u l p  dnu paper  narks t .  
J.Forecascirbq~3 963-78. 
O,a~d r ,P ,~  Hack1.P. (197a)  < l . L , l . Z >  
Tns- use or i~I);U;ls f o r  qua1 i t y  c o n r r o l  . 
Ticnnomatrics~Z~ti31-+36* 
9 a u ~ r ~ P . t  Hackl,?. (1990)  < l . l r1 .2> 
A n  ex tons ron  o f  t he  MOSUX techn ique  f o r  q u a l i t y  c o n t r o l .  
T a c n n u m e t r i c s ~ 2 2 r L - 7 0  
B a u ~ r  ,Pa ~ a c k l  tP. (1985)  <Z.l;V> 2 6  
The a p p l i c a r i o n  o f  n u n t a r e s  i n e q u a l ~ t y  i n  s imu l taneous  t e s t i n g -  
9iomer.r. J.ri7t43-46- 
9ackm0nrR.J.t Coo~rA.0. (1q79) <Z. l ;AS> 
T e s t i n g  f o r  tdo-pnase r d g r e s s i o n s -  
T;cnnomttr i c s t Z 1  roS-69- 
Bal  l manrR. T Rotnrik. (-1909) C2.3; VE> 
Curve P i t t i n g  by sorjmcnrna s t r  a i g n t  1  ines. 
J.Amcr.Stati S t~AssoC.  ~6+~1079 -10@4.  
9 ~ l s l i i y ~ D . A .  ( 1973) <3.3;C> 2  9 
Tne a p p i i i a u i i  i c y  o f  the Kalaan f i l t e r  i n  t h o  d e t e r m i n a t i o n  o f .  
s ys tema t i c  parametsr  var i a t ~ o n .  
Ann~Econ.~oc .Hedsurc im5nt~ I~  531-533. 
Bslsleyr0.A.r KuhrE. (1973) <303;C> 
T r n a - v a r y ~ n j  parameter s t r u c t u r e s :  an overv iou.  
Ann.Econ.:or; .iJedsur =mcnr t L  T 375- 379 
Bennor t r  R. J .  ( 1 ~ 7 7 )  <3.3;C5> 3  1 
C o n s i s t e n t  c s r i m a t i o n  o f  non s t ~ t ~ a n a ' r y  p a r x n r t e r s  f o r  smal l  saanple 
s i t u a r i o n s  - a A o f i t ~  ~ a r l o  study. 
Int~rn-kcon.Rev.ti9t+u9-502. 
Bhactacnary0tP.K. (1978) < L  .+;A> 3 2 
E s t l r n a t l o ~ ~  o f change-point  ~n  tho d i s t r i b u t i o n  o f  random v a r i a b l e s .  
Un9ubl.manuscr ipte 
B r 1 3 t t a c n a r y a ~ P . K ~ ~  b r o c ~ w 3 1  lTP.J. ( 1976) C1.4) 3 3 
Tns mrnlnurn o f  a n  a d t l i t ~ v v  grocuss lr i th a p p l i c a t i o n s  t o  s i q n a l  
e s t r m a t l o n  dnu s to rag=  theory. 
Z-Wahrschein.v~rw,t~5&et~~37t51-75. 
Bha t tacna r  ya.P .h.,  F r i o r s o n  r!l- (1931) <Im 1 ; v A >  3 4  
A non-odrametr ic  c o n t r o l  c h a r t  f o r  d o t s c t i n y  sma l l  a i so rda rs .  
Ann.Stati.st- rut54*-5S+0 
Bnat tact rar  yya~S..K. (1984) (1-1 tleZr1.3;NA> 3 5  
Tes ts  or randumness a ~ 3 r n s t  t r e n d  o r  s e r i a l  c o r r e l a t i o n .  
In: Kr i sh i l a rah r  P-k .  T S Q ~ ~ P O K O ( E ~ S . )  ~ H a n d b o  o f  5 t a t  is t ics tVo1.4.  
Aasterdam:North-Hol1and~2Y-lll. 
Pnattacnar yya9G.K. T Johnson,X.A. ( 1'150) < I .  ~ ; ? . I A s >  
Non2aramerr1c tests for snift at an unknown time point. 
Ann.Matn.Stat1st.~39~1731-1743. 
BhimasankaramrP. s i ~  also 
192 HitrarS~K-9 bhimasankaramr?. (1971) 
9ookste~n~F.L. (1375) <Z13;V> 
On a form ot 9iicowisz linear rsgression- 
4merican Stat~sticianrZ9rll6-117. 
900thr?JoB. T StnirhrA.F.M. (1932) <Ze4r4.5;UM> 
A S d y c s ~ a n  approach to retrosp9ctivr ~dantification of 
cnangc-points. 
J-Econo~iberr ~ c s  T 19r7-ZZ- 
9urjasTu.~. (1382) <3.2;AC> 
Or) regressing regression coaff icitnts. 
J.Stari~t-~Iannrng and Inf?rer1c~r7~ 131-L37. 
aownlanrH-*- T LaPOrterA.!.(- (1372) <3.6;CE> 40 
Scocnastic opti~rtiration in recursive =quation systems with random 
o&rdmeter wltn an agolication ta control of  tne monay suopl y. 
Ann.Econ.Soc.neas~r6m~nt~1~41Y-436. 
Soxrt.E.P.r Tiaor~,.i. (1365) <+.d;A> 
A cnanqa ~n l ~ v s l  ot a non-stationary t i v a  series. 
3 1 o m s t r ~  kar>Zr lr,L-l'12* 
90xrG.E.P.r 1~aorb.i- (1975) < 4 . d >  
Intarvontlon anal jsrs w ~ t h  appl i c a t ~ o n s  to economic and 
envlronrnsntdl proolems- 
J .Aunr .btatr st.~ssoc. ,70~7cJ-79. 
Br armas r K. see also 
237 rest1undtA.t 3rannasrK. (1979) 
B ~ a n n d s ~ K - I  see also 
299 nostlundrA*r 9rannasrK.r Eklof , J . A - t  S t e n l u n d ~ ~ .  (19811 
Brannas tK. r U h l ~ n r  S -  (13941 < t o 3  ;EL> 43 
Improper use o f  the ordinary least squares esrimator An the 
swiccninq r+gression model. 
C~III~.btatl~terThe~ry and Hethods~13tI751-1791. 
~ r e t s c h n e ~ r l a r  pS.1.r Carbon?tR. t L"n,'ini rR*L. (1982) <3.7> 45 
4n adapr i vs  m u l r i v a r i d t o  approach t o  t ime s t r i e s  fo recas t ing .  
D=c is ion  Sc1ences,l3~66c6-090. 
Brockue l l  tD.J. see a l s o  
33 Shattacnar ya tP-k-  t Brockwal l tP.J. (1976) 
Bro~rne11nytL.O. see a l s o  
5 7 Chirl-Choy ~ J - H - I  9roemal 1ngrL.3. ( L3Sr)) 
3roeael inj,L.u. see a l s o  
L 60 La~ ldrY-  P Sro=;nsl inl),L.O. (1983) 
Brotmel 1qgtL.D. S ~ E  a l s o  
LY3 noin,3.Hor 7roamclln.j,L.0. (1984) 
B r o i n c l  tn.j~L.b. ( i 9 7 2 )  <L.S> 40 
E a y ~ s l a n  proczdures f o r  d e t e c t i n g  3 cnanqe i n  a sequerica o f  ranaom 
V d T l d D l e ~ -  
~ ~ t r o n ~ A X x - r d - l - 4 ~ 3 l - X l  I*1-14. 
Brosnel 1ngrL.3. (L314) <L.S> 4 7 
Bdyes &an l n f  e r e r ~ c e  dbour a changi ng sGquance of random var i ablas. 
Comm.~tdt1sr.*3rZu3-255. 
3 ~ 0 s m € l  ~rvj*L.u. (L9:7) (1.5, 
Forhcasr i l iq  f u t u r t  v , ~ l u e s  o f  a chdni;inq sequence. 
C o r n m . b t ~ t ~ s i . , A o ~ d T - L o Z .  
Srormal r n j  rL.9- ( i 377)  <3.9;S> 
Fo recas t i nq  f u t u r s  values o f  a changinq sequence. 
Comm~btat1sc.,Aa,d7-LUZr 
Sroe~nel rnj*L.dm t S i ?  a l s o  
2 40 Salazar r J - r  aroemelin?*L.3.. C n i  r b .  (1981) 
a ro imel1ng~ l .3 . t  chin-CnoyrJ-w. ( L Q d l )  <2.4> 
Olztircring s r ruc tuc~31  chdn3c i n  1 i near models. 
C o r n m m ~ t d t ~ s t . r A ~ 0 ~ 2 5 S 1 - L 5 0 L ~  
BtonsdrutL .Sr see a l s o  
L Y Bar ten t~ .P -c  bronsard,L.S, (1970) 
E3rouorR.L. r Duroin.~.  (1968) <L.lrZ.Z> 
Hetnoas or i n v s s t ~ g a t r n g  whether a reqress ion  r e l a t i o n s h i p  is 
constdnr  over  t I m e  - 
Selacreu b t d t ~ s t i c a l  Payers I. Anstiraam:Mathematisch Cantrum. 
Europaan Meat1ny,37-4S. 
Rro,nrR.L~r 3ur3 i r l rJ . r  t v ~ n s r J o M .  (1375) ( Z o i r Z . i r i . Z ; ~ >  5 2 
Tecnnlques t o r  t e s t i n j  the const3ncy o f  r e g r 2 s s l o n  r e l a c i o n s h i p s  
over  c i  in? ( w ~ d i  scuss i "n)  
J.Soy.Statiit~Soc.rY~37~1+3-1920 
B u c y r u ~ S .  see a l s o  
150 &a1 man~4.E. '9ucytR-SO (1361) 
B u r n e r t t T e D 0 *  G ~ t n r r s ~ 3 .  (1970) <3*9;S> 5 3 
E s t l m a t l o n  o f  s t a z i a n d r y  StOChaStlC reg ross ion .pa rame te rs .  
J.Amer~~tat~sr-nssOc.~5~tL54?-ljS3- 
Caru0nerR.r set a l s o  
4 6 Sre+schl te idor tS-LO Carbons* Ror  L o n s i n i  rR .L. ( 1 9 7 9 )  
CaroonerR. r sez a l s o  
45 S r ' 3 t s c h r l e i d ~ r  * S O  I Cdrb31i~1R.r L o n g i n i  rR.L. (1992) 
CaroonerR.r L o n y i n i r q - L O  (1977) (3.7) 
4 faei; baclc 1,1ods1 f o r  automatea r o a l  e s t a t a  assessinent. 
Minag-Sci  ence r Z 4 * i 4 1 - 2 4 3 ~  
Cdrcsrrir-L.-r 3)  lqntr3.J.?I. (1991) <204;E> 5 5 
A B a y s s ~ a n  chan,e-point p r o o l k n  v l t h  an a p n l i c a t i o n  t o  t h e  
p r e a i c t l o n  and ~ s c s c t i o n  o f  o v u l ? ~ r i u n  i n  nom0n. 
9 i omo t r~cb r37 r743 -751 .  
ChapmanrP. r s e t  a l s o  
l i 9  riirikleyr3.V.r C5apinanrP.r Rangerr60 (1980) 
Cherno f f  *tilr LacksrS. ( 1 9 b 4 )  <A*+* 10 1; dXLS> 
5s t ima t i n . j  t h t  c u r r e n t  Inean of  a norlnal d i s t r i b u t i o n  wh lch  -1s 
Sub jec tad  t o  chanqes i n  t l vem 
Ann-Wathcbtdt1~r-r35r393-loiS0 
C n i  94. see a l s o  
2 40 Sa la~ar .3 . r  b ro€a? ) i ng rL03 . r  C h i * & -  (1981) 
Chin-Choyr J.9- sae d l  SO 
5 3  Broemel rngrL.D.r Chin-Ct~oyrJ~H.  (1981)  
C n i n - ~ h o y r  J - 9 - 1  Srormol  in j*L.U..  (1933) <2.4;E> 
Soma dayes ian  i n fe r vnces  f o r  a  c h n g i n g  l i n e a r  model. 
Tecnnometr icsr22r71-76-  
Choudnryrh-K-9 see also 
204 Sir1ghrB.r Idagar rAoLcr ChouahryrV-KO r Rdj rB-  (1976) 
Ci13wtG.L. (19b0) 1) 5 8 
TesES of  kqudl  i;y batwezn s z t s  o f  c o e f f i c i e n t s  i n  t ~ o  1 i n ~ a r  
r ,~ress ions.  
Ccono,ne~r iCdp28 s 531-6OS. 
Cho-ru.i. (1964) < L - i r Z . j >  5  9 
Rdnaom and c h d n j i n g  c o e f f  i c l e n t  model r -  
I n :  G r i l i c h e s p Z ~ p L n ~ r i l ~ ~ d t ~ ~ p Y ~ ~ ~ t ~ ~ n d ~ o ~ k  o f  tconof la t r icspVol .2 .  
nmsterda1n:North-301 l andplZl3-LZ45. 
CobbtC-a. (1978) <i  .+;CSE> 60 
The p rob lem o t  r h e  ;.tile: c o r l d i t i o n a l  s o l u t i o n  + o  a changepo in t  
o r o o l  em. 
51ornetr i  korb5p243-2Sl- 
C46ktO.b- see a l s o  
268 S m l  thr A - f i . H -  t CookrD.G. (1930) 
Coo1eytT.F. (1975) <3-5;C> 6 1 
A comparison o f  r o b u s t  ana v a r y i n 3  parameter e s t i m a t e s  o f  a 
mdcro-oconomatr i c mod=l. 
Ann~Econ~Soc.He0surdmint~4.373-388. 
Co01e~;T.f. (1977) <3.2> 62 
Ganera l r  z;d l e a s t  squares app l  i & d  t o  ti me v a r y i n g  parametdr model s: 
a  comment. 
9nn.Econ.5oc~~essurc1rnentpbt 313-3140 
Coo1~ytT.F.p deLani .a tS~J.  (1977)  <3.5> 63 
R d t l o n a l  ~ x p e c t b t r o n s  i n  Amar i c a n  a g r i c u l t u r e  1866-1914. 
Rav.€con.bt0trst.r59~3-17. 
C001oytI .For Pr*scottrE.C- (1973) <3.5;€> 6 5 
V a r y i n g  p.+ram,ttr ragr+ss ion :  3 t n e o r y  and some a p p l i c a t i o n s .  
4 n ~ . E c o n . ~ o c . n e ~ s u r ~ r n ~ n r t 2 t 4 6 3 - 4 7 3 .  
Coo1ey.rI.F.t ?rescottrE.C- (1970) <3.5;A> 66 
E s t ~ m a t r o n  i n  t ne  presence o f  s t o c h a s t i c  parameter  v a r i a t i o n .  
Econolaerr icdrc4t  1 0 7 - l h .  
Coo1eytT.F 19 i i o ~ e t r b e r y r S o t  Hal  1  t U  00 .  (1977) <303> 67  
A n o t e  on op t ima l  s inoothing f o r  t i a a  v a r y ~ n g  c o e f f i c i e n t  prob lems-  
Ano-€con-~OC .Measurement t 4  +53-+5b0 
Co0pertJ.P- ( i 9 7 3 )  <2.6,3.d> 6 8 
Ti - -vary rny  r e g r e s s i o n  coe f  f i c i e n t s :  a  m i  xed s s t  i m a t i o n  approach 
and o p e r a t i o n a l  1  i m i t a t i o n s  o f  the senera1 Harkov s t r u c t u r z .  
Ann~Econ-Soc .Heasurdment tLt52S-553r 
C0xrM.G. ( 1971) <2*9>  
Curvs f l  t r i n g  w l  % t i  g i h c s w i s e  pol ynomial s. 
J.In~r.iIarhs.~ppli~~.,8*34-52. 
Curr~owrn.r~. (1973) <L*3ri!*d; E >  ' 70 
A smootr~ p o p u l a t i o n  rasponse c u r v e  basea on a n  a b r u p t  t h r z s h c l d  and 
p l a t e a u ~ ~ u d u l  fur indivldu:31.s. 
31ometr l c s r ~ 9 r  1-13. 
Oarkhovsh&rti.5. (1976)  Cl.l;N> 7  1  
A n o n p a r a n e t r i c  n e t h o d  f o r  t h e  a  p o s t s r i o r i  d a t e c t i o n  o f  t h s  
q*a isord=r 'g  t i m e  o t  d ssquance o f  independent random v a r i a o l e s .  
Theory Prob.Appl..Zlr 178-1830 
Oav1s~P.S. see a1 so 
209 ~ a r h i z g a r i  .A.E.r DavlsrD.S. (1978) 
OentrLl*l'.r t i i l d r s t h r C .  (1971) <3.b;CS> 7 2  
H a x i  mua 1  i k a l  I hood ssc imat  i on i n  random c o e f f i c i e n t  model s. 
J.A~ner.StatiSt.ASsoc. 972.69-72. 
O ~ s n a y a s r d * ~  P i c a r  3.D. (1990) <2.1 ; I >  73 
T,sts de r u p t u r ~  d? r ~ g r c s s i o n :  cornparaison asymptot iqua. 
T s c n n . R i ~ o r t  r  Un i ve r  s i  t e  a? Par IS-Suds 0epart.annt d;2 Mathmati que. 
OiCan 1 0 9  S JI ske a l s o  
6 3 Cooley~1.F-9 DeCaniors .~.  (1977) 
O I J Z ~ J -  (1982) ' (1.5) 7 4  
Bayasian d e r e c t i o n  o f  a chanq= o f  s c a l e  parameter i n  sequences o f  
ind6penuent gamma ranuom v a r i a b l e s  . . 
J . E c o ~ t o a e t r i C ~ r ~ 9 , Z J - L 9 -  
Or3perr1v.u.~ Guttmanr1.r L i p ~ k r P .  (1077) . ( 2 . 8 ,  
A 1  1-b i  as u e s i  j n s  r o r  s o l  i n e  f u n c t . i o n s ~  j o i n e d  a t  t h e  d'xes. 
J. A I I I ~ ~  - 5 t d t l  s~ *Asboc .  r7LrftZ4-+29- 
DufourrJ.-Ha (1982) <Z.LiC> 76 
Recu rs i ve  s t a o i l i t y  a n a l y s i s  o f  1  i naa r  r e g r e s s i o n  r e l a t i o n s h i g s -  
J.Econometrrcs~L9~31-~6~ 
O U ~ O U ~ ~ J - - ~ .  (LYSZ) <Z.l;E> 7 I. 
P r e a i c t l v z  t e s t s  t o r  s t r u c t u r a l  changa and t h e  S t - L o u i s  equation- 
ASAtProc.ousiness Econ.Stat~st-Sectionr323-323-3290 
0uncanrO.a. see a l s o  
132 HorntS.0. r qornrR.A. r  0uncan.D.R. (1975) 
Duncanrd-do* nornrS.9. (1972) <3.3> 
L l n e a r  dynamic r e c u r s  i v e  e s t i m a t i o n  f r om t h e  v i ew-po in t  o f  
regress lo11  ana l ys i s .  . .
J.Amer.Stat1 s t . ~ssoc .  r67r t j15-82ie 
Ekl of .J.A.t sea a1 so 
299 ~estlundrA-9 3rannastK.r Eklof tJ.3.t StenlundtK. (1981) 
4 -  9ayasian anal jsr s of the change-point pro01 em. 
Ejypt.Statist.J. ~ 1 9 ~  1-13. 
El-shaarawit3.H- see also 
82 EstaroyrS-Rot El-Shaaraui tA.H. ( 1 9 ~ 1 )  
EnnsrP.G. 9 krob l e s k ~  t4-d. (1374.) <3.j;CE> 8 3 
A Bayesian inode1 for axpl dining money supply growth rates. 
AbAtProc.1974 lnnual fieatingt361-360. 
Ertel tJ.E.r Foulk~sbE.3. (1970) < 2 . 3 ; V >  9 1 
Some ol$oritharrs For lrnaar splirla and piecnwise multiple- r3yression. 
J. Amer-jtati st.Assoc~ ~ 7 i  to4ij-6480 
Est~r0y~S.R.t El-5haar~di~A.H. (1931) CZrlt2.3> 8 2 
Inferance aDout tne point of change in a regression model. 
Apol.5tatlsr.t3Ut277-L9j. 
EubannrR.L. (1904) <O.lrL.d> 
Approxi K I ~ Z P  r ~ g r e s s  1 0 r 1  in3021 s and sp l  ines. 
Comm.Statist.tThcory dna Hethodst13t433-464. 
Evans tJ.M. see also 
52 Bro~n.2 0L.t 3ur0inrJ. , &vansr J.H. (1975) 
- .  
fa;,rht~. (1990) <2.1,2.3;NP> 8 + 
oercept~ on of snort slurat ion souncs. 
R~ostatt stics ~asabooktjtl9-43. Sr3nfo.rd iJniv.tDi v ~ o f  Siostat. 
Fdrl?yrd.d.t Hinicht*.J. (1470) CZ.l;S> 
d tesc for a shtftinq slops coefficient in a linear !nods!. 
J .Amsr.>tatl st0AssOC0t65t 1320-13290 
FarlcyrJ.U.t hinich.YoJ. (1970) <1.5> 
Detecting "smallw meail shifts in time series. 
~anag.SciencerLlrl89-200. 
Far1eytJ.U-t Hinicht9.J. t 9cGuirotT.W. (1975) C2.1 ;CS> 
Some canparlsuns o f  t2sts for a shift in the slopes of a 
multiv3riatt lined? time series modal. 
J.Econor~etr icst3r297-313. 
FearntT. (1975) < 3 . S ; C >  
A Bay=sian 0 ~ 2 r o a c h  t o  g r v u t h  curves. 
Rlomerr lkaro2t83-103.  
P I  ( 1 7  <2.3rt.7r2.8;A> 3 9 
011 asyrn$tot lc  d A s t r i S u t r o n  t h e o r y  i n  segmented r e y r 2 s s i o n  ~ r o o l e m s  
- i d e n t r f l e d  Case. 
Ann.Stat ist .  ~3149-83. 
Fedor rP.1. (1975) <Z.L;A> 
Tne l o g  I r k u l  r h o W  r a r i o  i n  saqm~n ted  reqrcss ion .  
Ann.Statist.r3ra4-9?- 
FaderrP.10r S y l v e s t i r r 7 - L .  (1958) <2.3;~> . 9 1  
Or4 t h z  asy!n&otrc t n e o r j  o f  l e a s t  squares e s t i m a t i o n  ~n segmented 
regressron :  i d a n t r f r a a  case ( a b s t r a c t ) .  
Ann.Yath&t&t isr .  9339 1302- 
FarrerrdrP.k.  (1975) <2.4iLS> 9 2 
A Sayesran d n a l j s ~ s  o f  a s 2 r t c h r n y  rsc j rass ion nodal:  known number o f  
reqlmcs- 
J .Amer.Statr s t .nssOc~ t 7dtj7;i-374. 
F1snsr.6.a. (1970)  <L.l> 
Tosrs  o t  =qbal i t y  S i t i e e n  s e t s  o f  c o e f f i c i e n t s  i n  two 1 i n z a r  
r;aressrons. 
Econosetr  r  car3S t 3bL-366. 
F I sner rc. sea a l s o  
l a 2  Mcalecr  rH.r F ishcr rC.  (1992) 
Fowl kcs  r  E .Be SC? a )  SO. 
R L Ert i1tJ.E.r  FowlkuStE.9. (137b) 
Franz1ni rL . t  tiarvey?A.C. (1973) <4.6;CT> 94 
T a s t i n q  f u r  C c t i r r i ~ i n i  s t i c  t r s n d  ar.4 srasonal  componenrs i n  t i m e  
s s r ~ e s  aouels. 
9 i o m s t r 1  k a *  101673-6dZ. 
F r e e b a i r n ?  J.3. r Rdusser rG-C. (1974) <!.3;E> 9 5  
Updat r  ny paraaecer  es i imat=s :  a I k a s t  squares approach with an  
apol  i c a r i u n  t o  ch r  r n v 2 n t o r y  o f  bae f  c.ows. 
Rev-Yarke t inq  and Aqr L C J ~  t u r a l ,  tconomrcs 942 183-99. 
Freeman? J.9. (1984) <2.1* 2.3;Ct> 
Two-pnase r e g r e s s i o n  and bo~.dness o f  f i t. 
Comta.5tat~st. ,Tneory dnu ~ e t h o d s ~ L 3 ~  1321-1334. 
F r i e r s o n t o e  see a l s o  
3+ B h a t t a c h a r y ~ t P ~ K . ,  F f  ihrsor l t3 .  (,1981)- 
Fro=hlichrB.R- ( 1 ~ 7 3 )  <3*?;CS> 
Some e s t i m a t o r s  f o r  a  randoa c o d f t  i c i  e n t  r e g r e s s i o n  model .  
J-Ainer .Stat1 S + ~ A S ~ O C ~ ? ~ J ~ ~ Z Y - ~ ~ S ~  
Gal LantrA.R. (.1977) <2.3r2.7;VA> . 9a  
T,s~inq a nonl ir~ear regresston sp=cif lcation: a nonregular case. 
J.Amer.htati St.ASsoc~ #Ti!* 523-5300 
Gal lantrA.R. r F u ~  1 or *MIA- (1973). <2.3,2.7; VE> 99 
Fitting s a q ~ n t e d  pol ynom131 regression model s uhose join ooints 
have LO be as tinbated. 
J.Amer.~tatlSt.ASsOc.~68~14~-~+7~ 
GaroadetK. (1977) <2.112-3~2.6;CSE> 100 
TWO mathoas for examining the Statiility of rs5ression coefficients. 
J,Amer.StatlSt.ASsoco ,72954-630 
Garcn;rrL.A. ( 1 3 6 ~ )  <L.L;V> 
On aerectinp changes in the.mkan of normal variates. 
Ann.:l~tn.Statisr. ~ 4 0 ~ 1 1 6 - ~ 2 6 .  
Gent1etJ.c. see also 
Zb3 Talwarr".?. r Gentler JOE. (1981) 
Gnd~al *&.A. see also 
191 Hikhdil r8d.H. T "hatdl ,G.A. (1979) 
GiaccottorC. s ~ e  also 
5 ~1 i t,q.H. r aiaCcottorC. (1982) 
Goldfa1o.S.M.r UudnUtr~.E0 (1972) 
 on-1 inoar Aethods in Econ9rnetr ics. 
Amsterddm:Yorrh-Hol land. 
Go1dfslarS.M-T ~udnht,?.E. (1973) <2.1~2.3~2.5> 
A Y a r ~ o v  vo5sl for swltchrng rejrcssions. 
J.Econo~atrrcstl~3-15. 
GolaFa1~1S.n-+ uuanut,SIED (1973) <2.1~2.3~2.S> 
Tne estimation of structural s b i f t s  by swi tchinq regressions. 
A n n . E ~ ~ n - S o c . a e ~ ~ ~ r e r n i n t  *2~+75-+95. 
Go1 aFalarS.n., iuanut TR.E, (1976) 
Studi;s in honl I near tstiinxionD 
Cdmorldge/H~ss.:Sallinger Publ.Co- 
Go1 asmirhr POL. see also 
3u6 dood~ar d,R.H. 1 Go1 osmi t h t P  .L ( 1964) 
GriSfitns,D.A., Millertn-J. (1973) <2.3~2.5> 106 
Hyo*roolic re9rassion - a modal based on two-phase piecewise linear 
regrossron m i  th 3 smooth transition b=tueen regimes. 
Comm.5tatist.t2TS~L-S69. 
GrifSrtns,U.E. (1972) t3.Z;C> 107 
Estimdtion of actual response coefficients in the Hildreth-Houck 
random coef t ic i tnt ~noael 
J.Amer.Statrsr.Assoc.tb7~333-33s. 
Gut~ le r  yr S-5- (1974) < 2 - 9 ; ' 1 >  
P a r t i t i o n  r ~ g r o s s i o n -  
J.Af11er-5 t d t l  s r . ~ s s o c -  ~53*945 -947 -  
Guthr ierD. sae a l s o  
5 3 B u r n e t t  r f  -0. r  G u t h r i  e ~ 0 . 0 -  (1970) 
Gutrll)an. I. r  see a l s o  
7 5 Oraperr;*.c(.r i u t t m a n r l .  9 L ipod rP -  (1977) 
Hack1 r f .  see a 1 SO 
2 + Sauar r P - r  Hack1 rPe (1978) 
Hack1 rP. sae a l s o  
Z b @ a u ~ r r P . r  HacklrP. (1995) 
H a c ~ l  pPe (197d)  < t o  l> i09 
H t v ~ n i ,  su~us o f  r l s i d u a l s :  3 t o o l  f o r  t e s t i n g  constancy o f  r e q r e s s i o n  
r e l a t l o n s n i 9 s  0v2r  time. 
In:  JansssnrJ.Y.Ler=-d-(Eds.)*"odels and G ~ c i s i o n  r a k r n y  i n  Va ' t iona l  
Econo~ni ~ 5 .  Alnst~r0acn:itor tn - t io l1  andrL19-22 5. 
Hc i~K l rPe  (1990)  <2*1;CLT> 11 0 
T e s r i n a  t n e  cons tancy  o f  r e s r a s s i o n  r a l a t i o n s h i p s  over  time. 
G u n t t  i n ~ j e n : V a n d ~ n r l o e C ~  und r tuprecht.  
H a r r i  sonrt4.d. sou d l s o  
l a 3  acCao?rS;P.!4.r Warr is0nrN.J. (1980) 
Ha rvey rn~C.  ( 1 9 6 4 )  111 
4 u n i i i r d  v lew o f  s t a t i s t ~ c a l  f o r e c a s t i n g  procedures ( w ~ d l s c - ) .  
J - F o r a c ~ s r i n g r 3 ~ Z 4 S - Z M 3 ~  
qatanakdr14- ( ~ 9 a 0 )  <J.3;A> 112 
A n o t e  on t n c  a p p l i c a t i o n  of t he  Ka lvdn  f i l t s r  t o  r e q r e s s i o n  maaels 
w l t n  sonm p a r d h t e r s  v a r y i n y  over t ~ m c  and o t h e r s  unvary inq-  
A u s t r a l  I a n  J-StatrsticsrZZ*298-306. 
Havennsr Swamy rP.A.V.a- ( 1 9 d l )  113 
A ranoollr c o z f f  i c i  v n t  dpproach t o  seasonal ad jus tment  o f  economic 
t l m e  s e r i e s -  
J.Economotrrcs~l5.177-209. 
Hawkinsr0.W. (197b) c2.3; VE> 114 
P o i n t  e s t i m a t r o n  o f  the paramets rs  o f  p iecewise  r e g r e s s i o n  models. 
4ppl.Statist.rZS151-57. 
HaukinS,O.q. (1977) <l*li4) 11s 
Testinq a s~quance of ooservationj for a shifc in location. 
J.bmer.jtatl Sr.Assoc- t 72  vi35-1360 
Ha~~iflSrD.n. (1984) <4.Z;A> Lib 
Saquont~al proccdurss for detecciag deviations in the parameters of 
tne autor=qr essi vs ffioael f rom spec i f idd targets. 
Comm-Stat1 st- rssqusntlal Andl fs1s~3t121-154, 
HeckmhnrJ-J. (177d) CZ13;V> 117 
Oummy endog~nous var i abl as in a s I mu1 taneous equations system. 
Econometricat46t931-959. 
~~gniniantS.M.' sae also 
la7 Leet~.fi-S..~ nscjhiniantS.M- (1977) 
HenarytU.F.t RichardtJ--F. (1992) 118 
On rhe formul atlon of empl r rcal models in dynamic econometrics. 
J.Economatr 1cstZOt9-33~. 
HerrbcrgtA.il.t nick1etJ.S. (1931) <l.tiME> 119 
An investigdtlon o f  Andra~s* p l o t s  to  Shor time variation of model 
parameters 
J.Tlme Series AnalysistZtL33-262. 
Yi.1 arutntL. r tiouc)rr.b.P. (1909) <3.Z;A> 129 
Some ast i,nators for a 1 i n i ~ r  model with ranaom coeff icimts. 
J;4iner -5tatl st.Assoc.t53t 294-595. 
Hinsstid.G-SO (1976) < l ~ Z t l - l > -  121 
4 s~rnple monitor o f  a sfstem with sudden parameter chdnges.- 
IkEt T r a n s ~ l n t o r r n ~ T t 1 ~ o r y t l f - Z L t Z l u - . 2 1 6 ~  
HlnicntH-T Far1lytJ.U. (1966) <1.3;3> 122 
Theory and dppl~cation o f  an  sti is tat ion model for time series with 
nonstationary means- 
Yanag.Sci=ncer12t64d-bSb. 
H1nicntf4.J.. see a1 SO 
83 Fsrley tJ-U-t HinichtW,J. (1970) 
HinichrH-J. see also 
8 6  FarleytJ~U-I Hinichrq.J. (1970) 
I 
Hin~chtH-J-t sae also 
87 Fariey,J.U.v HinichtY-Jot YcGuire,T.W. (1975) 
Hln~leytO~V. (1963) <211;A> 
Infere~ce about the intersection in two-phase regression. 
B~owetrlkat56~ 435-5040 
HlnnlGyrO.V. ( 1 9 7 ~ )  <L.L> 124 
I n f a r = n c e  doout t h e  Change-saint i n  a  sequ?nc= of random va r i ab les .  
R1orrretr1kat57t 1-17. 
H ~ n k 1 ~ y ~ D . V .  (1971) <2.1r2.3> 
Inference i n  two-phase re,ression. 
J.4mer .s t a t i  St~ASsoc.  p 60~736-7430 
tiink1ey~D.V.- (1971) < 1 0 1 ~ 1 0 2 >  12b 
I n f a r a n c e  about  ths cnange-goint  f rom c u m u l a t i v e  sum tes t s .  
81oinet r l  karSSt5J9-523- 
'Hinklr iy~0.V. (1972) < l * l ;AT> 
T i m r - o r a e r e ~  c l a s s i f i c a t i o n .  
9 i o m n r r i k d ~ 5 3 ~ 5 3 9 - 5 2 3 0  
Hinkliyp3.V.r Chapman~P.~  Ran$er~;. (1980) <0.1> 
C i~anga-po ln t  r d b l  am. 
T,cnn.Ri~oft l*r .30tr  Un l v .V inneso ta~  Scnool o f  S t a t i s t i c s .  
H l n k l ~ y ~ 0 . V . ~  Hln~1zyrE.A. (1973) <l. l t l .3;AT> 
I n f a r z n c e  aoout  tns change-99int  13 a sequence of b i nom ia l  
v a r ~ a o l i s .  
91ometr 1 kar57.477-488. 
Ho lbc r t rD .  (LYSL) <2.4> 
A Ray is ia r l  d n ~ l y s t s  o f  a s u l t c h i n g  l i n e a r  model. 
. J.Econornetr i c s ~ l 3 ~  7  7-87. 
qd lbe r t r 3 . r  S r o e m ~ l i n ~ ~ . L ~ u ~  (1977)  <L.Sr2.4> 131 
' g a y i s t a n  ~ n t o r s r ~ c e  r l a t 4 d  t o  s n i f t l n q  sequences and two-phasa 
. reqress lon.  
Comr.Statrsr. tAu~L55-275 ,  
Horn~5.0. sea a l j o  
7  u 9uncan~d.d.. H0rnrS.D. (1972) 
Hornt5.u.~ norn~R.A. r  Duncan~0.6* (1975) <.3.2:CV> 
E s t ~ m a t l n p  n e t s r o s c e d s s t i c  v a r i a n c e s  i n  l i n e a r  models- 
J.Amer.~tatist.~5~0~.~70~~90-385. 
Hauck . J.P. see a l s o .  
120 H i I d r e t h t C . ~  H o u c ~ T J ~ P .  (1968) 
H s i a o t C ~  (1974) <3.Z;AC> 133 
Statistical i n f h r v n c e  For a  model. w i t h  b o t h  random c r o s s - s e c t i o n a l  
and t k m =  ~ F f e c t s .  
Intern~Ec~n.Rav.rL5~12-300 
HsiootC. ( L375) <3.Z;AC> , 
Some i s r i i n a t i o n  mathoils f o r  a ranoom coe f  f  i c i a n t  model l 
E c o n o n ~ ~ ~ r i ~ a * 4 3 t 3 U 5 - 3 &  
i l +s i~h~H.K.  (198+) (1. 3;UATC> 
Yonparamotr lc  t a s t s  f o r  sca le  s h i f t  a t  an unknown t i m e  p o i n t .  
CommmStatist-,Theory an0 Methods~L3.1335-1355.. 
~~~~~~A- see a l s o  
3 00 ~ i chk r rb tO- r r ; - r  HillortR.B., HsutO-4, (1976) 
.HSU,D-AO ( 1977) < lo39  1.2; TSC> 
Tirsrs f o r  v a r l a n c e  s h i f t  a t  an unknown t i i n s  p o i n t .  
4p01.Statist,tZbr279-28+- 
H s u ~ D ~ A .  (1979) <1.3;TE> 137 
D,t;cting s h i f t s  o f  parametar i n  sainma sequences u i t h  a p p l i c a t i o n s  
t o  s t o c k  p r l c s s  and a l r  t r a f f  L C  f l o w  ana l ys i s .  
JmAmer .b td t lS t -Assoc .  ~ ~ L C T  31-40. 
Hsu~D-A. (1982) <Zo4tl.5iE> 138 
A Bayssran r o o u s t  d e t k c t i o n  o f  s h i f t  i n  t h e  r i s k  s t r u c t u r e  o f  
stock-marker re tu rns .  
JoA~1er .itutrS~.AS~OC-t7?tZ9-39. 
H ~ ~ t 0 . 4 -  119BL) C2.4; Qc> 139 
Robusr ~ n f s r e l b c i s  f o r  s t r u c t u r a l  s h i f t  i n  r e q r e s s l o n  aoosls. 
J.Econoaer;r~cstL9t93-L3f. 
Y O ~ S O ~ T ~ O J .  ( L906) (2.3 ;V>  143 
F l t t i n a  sagscr l l t td c u r v s s  whose j o l n  p o i n t s  have t o  be est imated. 
J ~ A m e r - b t a t l  sz-Assoc- tbL91397-1123- 
1nsalmanntE.H. (1966) <2.1> 
T e s t  t o r  seve ra l  r s s r = s s i o n  equat ions  ( a b s t r a c t ) .  
A n n . M a t n o i t a t r s t . ~ + 3 9 t 1 3 b Z ~  
f r v l n a ~ J ~ H .  (1982) <ZoL;LSH> 
T e s t i n u  f o r  chailges i n  regilr.3 i n  r e g r e s s i o n  models-. 
45AtProc.au.jiness E c o 1 ~ ~ . ~ t a t ~ s t . ~ e c t i o n ~ 3 1 7 - 3 Z Z .  
J o h n s o n ~ K ~ H .  (1914) <301t3.2iCS> 
On e s t i m a t i n q  models d i t h  ranaoa c o e f f i c i e n t s .  
ASA~Proc.1974 Annual Maat in9 t410-425. 
JohnsontL.W. (1971) <0.1> 144 
S t o c h a s t i c  parametsr  regress ion :  a n  annota ted  b i b l i o g r a p h y .  
I n t e r n - 5 t d t i s c - k e v .  t45tZ57-272- 
JohnsonrLmW~ ( 1978) (3-4;S> 145 
Some s  i i n u l a t i o n  rc lsul  t s  f o r  the 1 i nea r  e x p e n d i t u r e  system u i t h  
ranaom nlargrna l  budye t  sheres. 
J.Statist.Coaput.SiPrulationtTtZ25-236. 
Johnson9L.W. (L9RO) <3.L> 
Stochastic ,,araineter ragr.sssion: 'dn aod i t i o n a l  anno ta tpa  
b ~ b l  i og raph j -  
I n t a r n . i t s t ~ s t . ~ s v .  *4dtC)5-132. 
Johnson*? .A. saa a l s o  
14 R d g s h a u t Y ~ ~  Joh.nson*R,~, (1975) 
JohnsonrR. A -  see a l s o  
1 S BagshawrY-r J0hns0n~R.A. (1375) 
Johnson,R.&.r ~ c L c J s ~ ~ ~ w * ! ~ .  (1974) <l.l, 1.294.1 ; A S >  147 
Ths e f f e c t  o f  S e r r a l  c o r r a l a t i o n  on t no  per formance o f  CUSUH t es t s .  
Tscnnometr ~ C S *  16911 103-112- 
Kahl r2.A.r L e o o l t a r r J .  (1993) (3.9) 
A r s c u r s i r e  Kdlrnsn f i l t ~ r  f o r e c a s t i n g  approach. 
~anag.Science~ZJ~1325-L333~ 
Kal man*k.E. (19b0) <3=3*+.4;tl> 149 
4 n i u  appro-cn r o  l ~ n e a r  t i l t c r ~ n y  and p r e d i c t i o n  problems. 
J - B a s ~ c  Engcneoringrq2*3S-45. 
Kal  man*A.c., ducy*Q.S~ (1961) <3.394.6;M> 
p!aw r z s u l t s  i n  l i n e j r  F i l t e r i n 3  and p r e d i c t i o n  theory .  
J . 9as~c  E n g ~ n a e r i n g ~ 8 3 t Y S - 1 -  
Kdmlnskas 9V.A. S l p=nr  t c r d . ~ .  ( 1975) 15 L 
O a t e c t i o n  o r  a 9arameter chaqsc o f  an au to req ress ion  proqrsss.  
T A ~  C A  t 0 v r 4 r  143 - l r 80  
Y a n a e r r L . ~  Z a c k s ~ h -  (1366') < l -L ;dT> 152 
Tzsz p roc=dures  f o r  p o s s i ~ l a  changes I n  parameters  o f  s t a t i s t i c a l  
d r s t r r b u t i o n s  o c c u r r i n g  a t  untcnown r i m s  po in t s .  
4n? -Ya tneS td t l s t * .  37 ~ 1 1 5 6 - 1 Z l O ~  
Kasrenbaumrn-A- (1959)  (2.3) 15 3 
A con t  iacncc ~ n t e r v a l  on t he  absc i sse  o f  t h e  p o i n t  o f  i n t e r s e c t i o n  
o f  two f i  t t4  1 i near rey rdss ions .  
B x o w ~ ~ I c s * ~ S * ~ L ~ - ~ L ~ ~  
Kenctrr i3-9 Po l  1akpY- (19R3) <1.2;CT> L 54 
O n  s e q u a n t i d l  d e t e c t i o n  o f  J s h i f t  i n  t h e  p r o b a b i l i t y  o f  a r a r e  
event. 
J .  4mer -b ta t i  st.Assoc-97tl*389-395- 
Krefsr~4v.H- (1978) <2-3r2*7tZ-513*4;AVC> . 155 
Or s c r e t r  parameter  v a r i a t i o n :  e f f i c i e n t  o,sti .mation o f  a s w i t c h i n g  
r e g r e s s i o n  u~oasl .  
Econo~netr  i c a  *45r+L7-+a+a 
~ l s r  cjF PAPERS 
K i e t e r  r;dmdya (1980) C3.2) 156 
Es t lma t lOh  o f  F ~ x z d  s t  f a c t  modols f o r  t i n e  s e r i e s  qf c r o s s - s e c t l o n s  
w ~ t n  a r b i r r a r y  1n i%r t=mpor31  c o v a r i ~ n c e .  
J.Econon~Prr l c s r  l c ~  195-202- 
Y J  ig isnerru-  (1913) 15 7 
O n  the! $ s t i r n a t i o n  of  t h e  change-point  i n  t h e  a u t o - r a q r e s s ~ v e  
s~quenco .  
P r o c e a d ~  ngs o f  t h e  2nd Seminar on Exoer imenta l  S i  ~ n u l  a t i n g  and 
Sol v i n q  o f  P r o b a b l l  i t 1  Problems. L i ~ l  ice-Praguc~82-93.  
KuhrE. see a l s o  
30 a e l s l a y  r 0 a 4 a r  ~ u h ~ E .  (1973). 
YuhrEo (1974) 158 
4n assay on  a g g r e ~ a t i  on t h e o r y  Gna p r a c t i c e .  
In: .S=llskacrtsrW.(Ed-)rEconomltr~cs and Econoaic Theory: Essays i n  
Honour o f  Jdn T inoor  gene London:Vac;ni l l a n ,  57-99. 
KumarrK.Da 9 N ~ c k l  1nrE.H. r  Paulson,AoSa (1979) <lm4;CS> 159 
Comment on ' E s t i m a t l n g  m i x t u r e s  o f  normal d ~ s t r i b u t ~ o n s  and 
swi  t c n i n g  r e g r e s s i o n s *  . 
J.Amer.btati s t a A s s O c ~  r 7 4 ~ 5 2 - 5 s -  
LanarHot droemel i~ lg rL .D-  11933) <2.4*t.Si2-9r3-9;9> 
B a y ~ s ~  an t o r e c a s t  I ~ G  w i t h  chang ing  l i ncdr  model so 
ConmrStdt lSr.  ,Theory and Methods* 12~1421-1430. 
LauaasrG~S (1977) <30S:c> 16 1 
L i q u i a i  t y  f u n c t i o n s  f o r  t h e  U n i t e d  s t a t e s  manu fac to r i nq  
c o r p o r a t i o n s  
Southarn tcono f l l c  Jou rna l  r4u*Z71-27ba 
LaumasrcoS. (1978) < J . S : c >  
4 t a s t  o f  +rle s t a b i l i t y  o f  t h e  domand For money. 
S C O ~ ~ . J O P ~ ~ I ~ O E C O ~ O C ~ ~ ~ ~ S ~ L ~ Y - 2 5 1 .  
Lautnasrc.; .r :4enra*YaPa ( i 9 7 7 )  <3.5;12> 163 
The s t a o i l i t y  o f  t h a  aemand f o r  money f u n c t i o n s  1900-19740 
J.Flnancer3ZrYLL-Yla, . 
La%ottetR.L.* H ~ U h o r t e r ~  A -  ( 1978) 166 
A n  & x a c r  t e s t  f o r  t h e  presence o f  random walk c o e f f i c i e n t s  i n  a  
l ~ n e a r  rey ress ion .  
Jo4moroStat~sro~ssoc.~73~d16-829. 
LaPor te r  AIM- sae also 
40 b0wmanrH0d~ r LaPOrterAmHo (1972) 
L3dol  t e r  r  J I see a l s o  
148 KanlrD-Row L a d u l t e r t J .  (1383) 
C * d o l t e r r J -  ( 1 9 a l )  <4.3;5> 165 
Racu rs i ve  e s t i m a t i o n  and a d a p t i v e  f o recas t i n ' g  i n  A R I Y A  mods1 s  w i t h  
t i m a  v a r y i n g  c o a f t  i c i a n t s .  
I n :  FinaFayr30F.(cd.)rA9plied Time Se r i es  4 n a l y s i s  11. London: 
Acaoemlc Pressru49-471. 
LiST OF PAPkRS 
Ledol re r rJ . r  30xrG.k-Per r is0rS.C. (1976) 166 
Topics I n  t ime  s s r i s s  a n l l y s i s  f o r  v a r i o u s  aspec t s  o f  parameter 
cnaibgos i n  M R L V M  ~ ; ~ o d + l  
Tecnn-Raport 140-4+9r b 5 p t . S t a t i s t r t s ~  IJni v - r l i s cons in+  uadison. 
Leer~.F.S-r HeghinianrS.Y. (1977) <1.5> 167 
4 sr i i  i t  o f  t h e  mean l e v e l  in  a s q u e n c e  o f  inur?psnd=nt normal random 
v a r l z ~ l a s  - a Bayesian approach. 
Tectinomrtr i cs r l9 r503-50b-  
Laonr~.P. (1990) 168 
Anal y r i n q  s h i f t s  i n  time snr ies .  
In: aogoccire.a.(tds-)rProce~dings s f  t h s  American Marke t i ng  Assoc. 
o f  k d u c a t o r s *  Conferencar375-379- 
Lsrmant#.M- (1930) <203r207;c> 
F i t r i n g  segmsnted regress  i o n  models b y  g r i d  ssarch-  
Appl . S t a t l s r - ~ 2 9 9 7 7 - 8 4 .  
L ioowr P. see a l s o  
7~  0rapsrrd.n. r  Gut?man*l. r  L i  pow*P- ( 1077) 
L l t r1erJ .D-LO (1906) <303;dC&s> 
A -ode1 o r  a d a p r i v o  c o n t r o l  o f  9 romo t i ona l  spending. 
Opera t ions  H s ~ e a r c h ~ l ~ r i 0 7 5 - 1 0 9 7 .  
LlurL.-h- (1061) <300;t> 
E s t ~ m a t r o n  of  ranaom c o e f f i c i e n t  re6;rsssion model SO 
J.Sr.3r ist .Com~utar ion an4 SrmulatronrL3r27-39. 
L1urL.-i4rr HanssenstO~V. (194i) <3.6;CEY 17 2 
4 Bay i s Ian  ap2roach t o  t i m e - v a r y i n g  c r o s s - s e c t i o n a l  r e g r e s s i o n  
mod d 1 s I 
J -  Economerr ~ c s r  159 341-3560 
Lolnuardrf. (1991) <2- I r2*2 ;?>  173 
417 ~ q v a r i a n c e  p r i n c ~ p l o  f o r  s c q u c n t r a l  nonpa rawe t r i c  t e s t  s t a t i s t i c s  
under c o n t i y u o u s  dl t e r  ndt i ves, 
Sourh A t r l c a n  S r a t i s t  r J - ~ 1 5 t  129-152. 
LomoardrF- (1993) < 2 0 l t 2 ~ Z ; Y >  174 
ASy111pt0tic U i s t r i b u c i o n s  o f  rank s t a t ~ s t i c s  i n  t h e  change-point  
pro31 em, 
South A f r i c d n  Stat ist0J0117.254-268- . 
L o n y i n i  TROLI see also 
44 Brs t schn+ ide r  ,So 1.9 Carbon4r.Q. L o n g i n i  rR.L. (1979) 
L o n g i n i  rRoLo see a l s o  
4 5  3rerschnerder tS . I  .+ C d r b o ~ ~ r R . r  L o n y i n i  rR.L- (1992) 
LIST u F  P A P ~ R ~  
Mocherll r i .t,- (.1974) <1.3;~T> 17 5 
T,srs for than+ of paramet=r at-unrtnown times and distrioutions of 
sumo r e l a c ~ o  functionals bn 3roun~an motion. 
Ann,Scaci~t-rZrYSd-Ybz- 
ElacI.iolll~i.6. (1973) <Z-L;A> 176, 
Properties of slquencas o f  parti31 sums of polynomial reqrossion 
r-zsrdudl s Ultn eppl -to tests for change of reqr-at unkn-ti~es ( * )  
~nn,Srari st*,o*+ZL-433. . 
Radaal arG.S*r Ne1sonrF.O- (1975) 177 
Switcning regression moasls w ~ t n  exogenous and endo~onous switching- 
~bA,Proc.8usiness Econ-Stat1rc.Section~~Z3-42b~ 
HadualatG-S-r T r o s t ~ R ~ P ,  (1991) <2.3;HC> 17B 
Altrrriative forlnulationr of  the Vrrlove-Press rnodzls, 
JIEconometrics~16~35-49- 
YahajanrY .Lo (1977) 179 
Eitrmdtion of the monetarisc qnoUol using varying parameter framework 
and i cs impl icarion; 
ASAtProc.1477 Afinual 3eetinjr535-599. 
rirhajdn,YIL~~ '4dhdjonrL;S- 11977) < 3 - 3 ; C >  180 
Et f rcrency of vdrying parameter estimator in d reduciol r 
srmul tansous equation S ystztn- 
ASArProc.i977 Annual Meetlnyr349-353. 
Varonna,R. Yohdi rV-J. (1978) < 2  .l;ATS> 18 1 
A b~varkace test tor t h e  dotnction of a systematic chaqya in mean- 
J-Amsr.Stat lst .Assoc-t73rtr40-045.  
McAlsert!+.r Frsnerru. (lQU2) <Z.l;AE> 182 
Thsring Sapdratu re,ression models subject to specification error. 
J . E c o n o ~ a e t r r c s , l 3 ~ 3 L - 7 6 ,  
rcCdbe+a-3.n.~ tiarrrsonrW-J. (1930) cZ.l;CS> 18 3 
Tascing tne constancy of regrhssion re1 ationshi ps over time using 
least squares residu3ls. 
ApPi *btdt1$~-29r 142-148r 
McCee,V.E. r ~drletonrw.1- (1910) <t.3;VES> 
Piecedise riqr essron. 
J 0 A m e r - S t a t i s t - ~ s s o c ~ ~ 5 5 r l l t 4 r  
R c G i l c h r i s t t C ~ A ~ ~  WoodyarrY-9. (1975) <l.l~l~Z;N> 
Nota on a distr~butlon-free CUSJY tscholque- 
Tcchnomatr i c s ~ l 7  9321-325- 
YcGui rcrT.W- see also 
8 7 Farley~J.tJ., tiinichrH.J.~ HcGuirotT-W-. (1975). 
Mc1A110rter 9 A. s i e  a l s o  
164 LaH0tte~i t .L.  r i lcidhorrer ( 1973) 
? . l c~ r i o r t k r  ,A. r Ndrd~iinrh3r~tG.V.L.r Sirnm~ds IR .A.. (1077) <3.3;LEu> 
An * m p i r i c a l  axsminiat lon o f  t h s  ~ r z d i c t i v a  per formanca o f  an 
econometr L C  modal vr  th random coor  f  i c  r  ents.  
In tern.5 t a t 1  S t  .Nsv . t459i43-L55.0 
t4cWnortartA.r S;i~9yrkJoAor droblesk1ti1.J. (1976)  <3.3:itS> 137 
A s a n s i r i v i  cy a n a l y j i j  o f  v a r y i n g  parameter  econonletr i c  modal s; 
I n t e r n - b t d t l  SE-Rev- t4+tL65-2320 
M E ~ ~ ~ ~ R ~ K O  (1974) <304;C> 18 8 
I j e n t i f i c a t l o n  in. c u n t r o l  and economerr i c s :  s i m i l a r i t i e s  and 
d l  f t e r e n c l s .  
~nn.Econ~Soc.Measur eini?ntt3tZI-470 
Y=htarJ.Sa see a l s o  
2 7 9  S H ~ ~ ~ * P . A - V . ~ .  r nehta,  J.S. (1975)  
Mehra9J.S. see a l s o  
2 0 0  Swdrny*P-~.V.S. t m n t a  t J.S. (1077) 
M4htatJ.S. r L ~ d r d ~ ~ m h a l n r ~ - V . L . r  Sw;lm.f9P.AmV.de (1973) 18 9 
E s t r m a t l o n  o f  a .(yndmrC drrlrdnd t u n c t i o n  f o r  q d s o l i n e  ~ i t h  d i f f e r e n t  
schalnus of  pa ram l te r  var i a t  i on.. 
J.Econometr lcsr t tLS3-2790 
~ c n z a t r ~ c k e ~ l J .  ( 1 9 3 ~ )  <1.5> 190 
A 0ayesia11 d n a l y s i s  o f  a c5an.,c i n  the r r a c i s i o n  o f  a saquence o f  
ind rpsndont  normal random v d r ~ a o l e s  a t  dn unknown t i m e  p o i n t .  
Appl * b t a t l s t .  r3drA4L-146. 
Y i k n a i l  tW.Y., Ghazal ,G.A. (1379) (3.8) 19 L 
T e s t i n a  tne  e q u d l l t y  o f  c o o t C i c i c n t s  as r ima tod  by tno-staq-? l e a s t  
SqUdf C S a  
E q y p t * S t a t i  ~ t . J * t L3~52 -70 .  
Hi1Ier tA.J-  see a l s o  . 
LO6 G r i f f i c h s r D - A - 9  H i  l l e r t 4 . J -  (1973) 
H r l I ~ r ~ k ~ a - 9  S ~ P  a l s o  
3 u0 ~ i c h e r n t D . ~ - ~  H i  l1arrR.Sar HsutO.A- (1976) 
Y ~ n u e r r C ~ t .  see a l s o  
2 Abransmrb.  MindertC-E. (1992) 
!4 is.hratu.-G.., see a l s o  
213 SrrvastavatV.Kot  !4ishratG.0.t Chatu rved i rA .  (1981) 
M~tra.S.K-t SniruasankaranrO- (1971) 19 2 
- Genar r l  i z s d  i n v a r s e s  O F  p a r t i  t i o n e r i  m a t r i c e s  and r e c s l c u l a t i o n  o f  
l a d s t  squdres e s t ~ m a t c s  f o r  d s t d  o r  model chanqes. 
SankhyatAt33r395-410.- 
M1zontC.E. s i c  a l s o  
7 nndsrsontC.J.t MizonrG.El (1983) 
Yoentu.H. t droenlsl ingtl.O. (1934) <2.4;;4€> 193 
r s s r i n g  For a  cnanga i n  t h e  r e g r e s s i o n  m a t r i x  o f  a  m u l t i v a r i a r e  
l l n t a r  model. 
Cornm03tat is~.  tTneory and Msthods t 13 9901-9:4. 
MurrhytG.V.S.h- (1976) <3.2> 194 
On t h e  e s t i m a t i o n  of c jonora l isec l  f u n c t i o n a l  form ~ i t h  rdndom 
coe f  f ~ c i e n t s .  
Sankhya t C  t3dr37-430 
MustatitC.K. (L96d) Cl.LtL.4; 4> 19 5 
Tnfzrence proolems about  parameters  wh ich  a re  s u b j e c t e d  t o  changes 
ovs r  t ima. 
Ann~Yatn.St&trst.t39td43-a5+~ 
Nadeaut5. t see a l s o  
2 3 Baudint-.r NadeautS.t WestlundtA. (1984) 
Nadlor  tJ.t RoobinstiJ.d. .(1971) < l - l t i . Z >  196 
Soma characteristics o f  Paqe's two-s iaed  p r o c t d u r e  f o r  . d e t e c t i n g  a 
change I n  1 o c d t ~  on  9aramccer. 
Ann..Yatn.Statcst. t 4 L t > 3 d d 5 5 L ~  
YdfJar t A .L r 50s a l s o  
264 S i n q n t o ~ t  h3~jartA.L.t ChouahrytV.K.t !?a j t3 .  (1976) 
Mante l1  rToJI sas a l s o  
3 L O  dr~gnt tR .L .  t 31e l  mant1.t V a n t e l l  tT.J- (1977) 
Narasimnain~b.V.L. t sea a l s o  
1 ah Hcdho r te r  ?A. 9 tuarasiinharnt5.V.L.t SimondstQ.R. (1977) 
NaraslmnamrC.V.L. t see a l s o  
La9 Hch te t J .S~ r  ~ a i a s i m h a m t ~ . ~ , ~ ~ t  SU~~~~P.A.V.R.  (1976) 
Y a ~ h r J o C - t  Yr lcerK.  (13&0) 197 
F ~ t r i n g  two straight l i n p s -  
P r o c ~ C o n ~ p u t a r  S c i m c s  an3 S t a t i s t i c s  1 2 t h  Annual Symp~on the' 
I n t a r f a c e t  da te r  loo.  
Nel 0ertJ.A- (1368) <3.+;CE> 
Rsgress lonr  m o d e l - b a i l d i n g  and i nva r i ance .  
J.Roy.Statist.S0c~t5~r~A~131~505-3L5~ 
Nel son* F .uo sea a l s o  
L 77 MacldalatG-Sot Na1santF.O. (L975) 
Nal s o n t l - A -  see a l s o  
8 ~naersontR.L,t N e l s o n r l . ~ ~  (1975) 
Ylch0llstU.F. see a l s o  
2L 2 du lnnr8 .G~ t i l i c h o l l  st0.F. (1932) 
N l c n l  ~ntE.H.r ;ee a1 so 
159 ' Kudar *&.dm r  Nick1 i-fitE.H.r Paul son9A.S. ( 1379) 
Niki f"rovt1.V. (19791 199 
Cumulat ive sums f o r  d e t e c t i o n  o f  changes i n  random process 
c n a r a c t a r i  s t i c s .  
Aut~mat.Tol&mrkhan.~4O~Z~+9-5d~ Tiansl~:4~tom.Qem~Contr.~40~1Y2-202~ 
N~k i fo rov t1 .V .  (1980) 200 
Vodr f i c a t i o n  dna anal y s ~ s  o f  the  curnulat i  ve sum orocedurs. 
Aut~mdt.Talemskhart. t4At9~7S-80-  
Yorbergt  R -  (1377) <3.4;A> 20 1 
1nfor;ncs in  random coef f l c i e n t  regress ion  mo'del s  with-one-way and 
nes tea c l ~ s s i f i c a t i o n s .  
Scand.J.Statist.tur71-80- 
Ohtanl  t&. (19d2) <L.+t.?.S;S> 20 3 
3ayssran a s t i ~ ~ ~ a t i o n  o f  thd  swi tchrng regress ion  model w i t h  
a u t o c o r r e l  ateu errors.  
J.Econoinetricst 19~251-2bl .  
O r t s r  rP.H- (lY7U) <3.3;CE> 20 4 
Tnc d l s c r o t r  na l  mdn filter a p s l ~ e d  co 1 i near  reg rass ion  *ode1 s:, 
s t a t i s t i c d l  cons ide ra t i ons  anu dn appl i c a t i o n .  
S t a r i s t ~ c a  heer landlcat32t41-54.  
*aqanrA.R. ( lY80)  <3.4;AC> 29 5 
50-0   den ti tic at ion and o s t ~ - a t r o n  r e s u l t s  f o r  reg ress ion  nodels 
w ~ t n  s t o c n a s t r c d l l  y  v a r y i n g  c o s f f ~ c i e n t s .  
J.Econ0~11etr icst i3~3+1-3b3.  
~ d g ~ . ~ . ~ -  ( 1 9 5 ~ )  <L.L:L~ 
C o n t i  nuour I n b p ~ c t  i o n  s c h t m ~ s  
3 1 o m ~ r r 1 k ~ r ~ l r l U O - l ~ S ~  
P d a = ~ t * 5 0  (1955) <1.2;TS> 207 
4 t a s t  f o r  a c b n ~ c  i n  a parameter o c c u r r i n g  a t  an unKnown t ime 
p o i n t -  
9 1 o m e r r r k a t ~ 2 ~ 5 ~ 3 - S Z 7 -  
Paga*c.b- (1957) <lgz> . zoa 
O n  p r o b l e s s  i n  whicn a chanye o f  para~netors  occurs  a t  an unknown 
t ~ m i  po in t .  
Bloarerr r  kdr44~248-252. 
P a r n i t a d r i  rn-H-9 uav i  stP.S. (1979) < 3 . ~ ; i E >  209 
Tno r r s r d s n r i a l  damno f o r  e l  e c r r  i c i t y :  a  v a r y i n g  parameters 
approdcn. 
Appl.&conomicsrl0~331-340. 
P a r ~ ~ b . t i .  (1378) <2.31Z.a;V> 210 
Experimental dos igns  f o r  f i t t i n g  s e g w n t o d  p a l  yn01ll ial re< l rsSsion 
model s I 
Tecnnomotr i c s t 2 u t  l S i - 1 5 4 .  
\ 
P q r s o n ~ ~ ~ J - t  5cnul tzrA. l .  (1976) <3.5;€> 
-,-" Narker  i n g  Yodel s and ~ c o n o m & t r  i c Research. 
Amsterdam:North-Hol 1 3ndt 155-104. 
Paul svn~A-S.  see a l s o  
159, Kumar *K.~.T Nick1  in~E.n.t Paul sorrrA.S. (1979) 
P z t t i c t ~ A - N O  (1979) <I-1;NC> 21 Z 
A non-parametr i c  approach t o  t h e  chanse-point  proolem. 
4ppl.5tatrst.t2dr120-135~ 
P6tci t tpb.N. (1980) (1.3r 1.4; 4CS> 213 
A s ls ;2 l=  c u ~ c t u l ~ t i v o  sum t y p e  s t a t i s t i c  f o r  t h e  chanqe-point  p r o ~ l e r n  
w l t n  zero-one oosorvar ions .  
9iornerrikatb7t79-tJ4. 
P ~ c a r a ~ u .  see a l s o  
73 D i~k1ayoS~3 .  t P i c a r d t o -  (1990) 
P i o ~ e r q e r r W .  (1983) (2. 1 ;4C> 
T e s r i n g  t h e  cans tancy  o t  paramorers i n  1 i n o a r  modal S O  
Tscnn.R=porr r  Tecnn~Vn  i v  ~ V I  ennat 3a9t.Econometr i c s  . 
Po i r i e r t 0 . J .  (19731 C2.3) 
P lecewise  r e q r e s s i o n  u s l n j  c u b i c  s p l  i'nes. 
J.Amer.btati st.Assoc. ~50*515-524. 
Poiriar.0.J. (1970)  <3.112.3r209;8> 
Tne Economstr i c s  o f  S t r u c t u r a l  Change. 
4mscerdam:?Jorth-Hol l a n d .  
P o i r i i r * D . J - ~  RuuJvPIA. (13tl1) <205> 
O n  tha ~ p ~ r o p r  i a t a 3 a s s  o f  sndoqanous sw i tch iny .  
J.Econornatr1cs~l~~Zt9-2560 
P r s s c o t r  t e  ~ b .  ses also 
64 Cool ey. l.6. t P r e s c o t t  tE.G. (19731 
P r a s c o t t t t  .GI see a1 s o  
65 Coole j~1.F.  t PrascotttE.G. ( 1973) 
P r s s c o t t ~ i  .GI soe also 
6a Coaley TT.F o r  Yrcscatt~E.G. (1976) 
P r i c e ~ K .  see a l s o  
197 ~vashtJ.C.t P r i ce tK .  (1990) 
Quandc,d~c- sr?= a l s o  
l u 3  bol d t e l d r S ~ : , l ~  r Quandttft.E. (1073) 
a ~ a ~ ~ d t ~ n ~ &  see a l s o  
104 G o l d t e l d r S o ~ . r  9uandttR.E. (1973) 
Quandt r n e t  e see a1 s o  
lU5 G o l d f e l d t S ~ M . ~  OuandtrR.Eo (1976) 
Quandt+k.Eo ( l Q 5 9 )  C2.1~2.3> 21 8 
Tne e s t i m o t r o n  of th" paramseers o f  a l i n e a r  r e g r e s s i o n  system 
ooey i n q  t a o  stpara.% re,imos.. 
J  .Amer . S t a t i  s t - A s s o c ~  t53rtl73-cJSO0 
Q u a n d r t r c ~ c ~  (1960) <Z-l t2.3> 219 
Tests o t  t h e  n y p o t h a s i s  t h a t  a l i n e a r  system obeys two sepa ra te  
reqlmus. 
J. A111sr-3 t a t 1  sr.Assoc. 955 * iZ ' r-3300 
0uandrtn.t. (1972) <Z. l *Z-J tL-5> 
A new approach LO est1rnat in. j  switchln.2 regress ions .  
J. Amer w5t~tlS~.ASioC-t67t330-310~ 
Q u a n d t t n . ~ ~ ~  kaasayrJ.30 ( 1 9 7 ~ )  <1.4t2.3> 221 
Es t rm i r t~n ,  , . c i x t u r ~ s  o t  normir? d i s r r  l b u t  i o n s  2nd s w i t c h i n q  
r;grossroni ( ~ n v  i t o a  +3par r  u l  tn  ConmrqtS). 
J-A,ner.btatl s t .As ioc0 r7 i *  130-7520 
'Quinn*B.G. r  % l c n o l  l;.d.F. (1qsZ) <4.3;~> 222 
T t s c i  nq f o r  t ns .  r indoaincss of  au to req rcss  i ve cae f  f i c i  e n t s -  
J - T ~ m a  b o r i e s  Anal 0.39 1 ~ 3 - 1 3 5 0  
Raj.3- (1975) <303;CS> 22 3  
Lanear ra~,resr ion u r t h  random c o e f f i c r e n t s :  t h e  f r n i t =  samole and 
convergence p r o p e r t i e s .  
J-Amer->tat1 S ~ . A S b 0 ~ w t 7 r > t l ? ? - l 3 7 ~  
R a j r  B a r  S r  ivastavdrV.K. r  Upadhysydr S- (1980) <302> 22 4 
Tns e t f r c i e n c j  of  s s t l ~ a t l q y  a random c o e f f i c i e n t  modal. 
J.Econometr~cstl2~Zb5-299. 
SajrB.9 U l l d h r A -  ( . l Y ? l )  <302> 
Econoinatr l c s r  a v a r y i n g  coqf f i c i  s n t s  approach- 
tonaon:Croom rtelm, 
R s m ~ r a t , M - ~ ~  ( 1 9 8 4 )  < t r t ; E >  226 
A m o d t f i c d t r o n  t o  some proposed t e s t s  i n  r e l a t i o n  t o  t h a  p rob lem o f  
s w i r c n i n g  r e g r e s s r o n  modnls. 
Comm-5tdt is t  t l h c o r y  aQd M s t h o d ~ r 1 3 ~ 9 0 t - 9 1 4 0  
Ranscr rG. see a l s o  
12s H i n k l  ey tb.V.r ChapmaarP.r kanqer t t .  (1950) 
Ra0rC.R. ( 1965) t3. 1;C> 227 
Tns t n s o r y  o f  l e d s t  squaras when ths ,p3ra rne to rs  a r e  s t o c h a s t i c  and 
i r s  a g p l i c a t i o n  t o  t h e  a n d l y s r s  o f  growth  curves. 
81oruetr 1 kdr5Zr  447-4580 
RaorP.S.E.S~ (1972)  <203> 
O n  two  phase r e g r e s s i o n  es t ima to rs .  
S a n ~ h y a r 3 ~ ~ 4 7 3 - 4 7 6 0  
SaorU.L.G. (1982) <3.2> 229 
4 n o t s  on t n e  unblaseanass o f  Swas~y's s s t i m a t o r  f o r  t n e  random 
coef f r c r  e n t  r e g r z s s r o n  aloael 
J .Econo l~ le t r i c s~  l a r  395431.  
qausser tG.C. see a l s o  
9 5 FraebdirnrJ.U. r  RaussarrG.C. ( 1 9 7 i )  
RearJ.D. (1978) t2.1) 230 
I n d c t e r ~ n i n a n c y  o f  t h e  Chou t p s t  v h l n  t h a  number o f  observa taons  i s  
i n s d f f  i c i r n r .  
E c o n o ~ ~ e r r  lcat46rZL9.  
Ricnard9J.-F. see a l s o  
118 H c n d r y r O ~ F ~ r  R1chardtJ.-F. (1932) 
R0boins~N.8. sas a l s o  
. 196 U d l c r  r J o t  R o b 0 i n ~ ~ Y ~ 3 ~  (1971)
Rob I son* 0. € 0  sr.9 a l  so 
1 U A r o r a n ~ ~ ~ A * r  K o ~ i s o n r O ~ E .  (1966) 
R o b ~ s o n r  0.E. (1969) <2*3> 
E s t l m a t i s  f o r  the p o i n t s  of  i n t e r s e c t i o n  of  two  po l ynom ia l  
ragressrons.  
J.Aasr .> t a t 1  s t .~ssoc .  ~ 5 3 ~ 2 1 4 - i Z f t .  
Ros;noergrBo t197L) <3,R;C> 
Tne e s t a m t i o n  o f  s t a t i d n a r y  s t o c n a s t i c  r e g r e s s i o n  parameters  
Ieexamineuo 
J.4mer.btatist.rs,oc1,67,650-654r 
RosenberqrB. (1973) <304> 
L l n e a r  r e  j r i s s i o n  w i t h  random1 y d i s p e r s e d  parameters. 
B l o a e t r 1 k a ~ b 0 ~ 6 5 - 7 2 ,  
'Rosenoergr 0. ( 1373) <3.+;9C> 
A survey  o f  s t o c h a s t i c  p a r 3 n s t e r  regress ion .  
AnnrEcon.Joc~tieasurementrZ~391-397. 
L A S T  iiF PAPcSS 
Rosenuergr 3. ( 1 9 7 3 )  < 3 . 6 ; C V >  23 5 
Tne a ~ i a l y s i ;  df 3 c ross -sec t i on  o f  t i m e  se r ies  by s t o c h a s t i c a l l y  
conver a i n r  paratrcLsr r e ~ r e s s i o n .  
4 n n ~ E c o n 0 ~ o c . ~ e a ~ u r ~ m ~ n t ~ Z r 3 9 Y - 4 2 d ~  
Rosinuergr 3- 11377 ) (3.3, 236 
Es t rma t lon  a r r o r  covar  ianca i n  r s y r t s s i o n  w i t h  sequent ia l  1 y v a r y i n g  
parameters- 
Afin.Econ .Sot .neasuremn t -57-442. 
Ros inbe rg tS - .~  seci also 
67 Cooleyrl.F.+ Aos?nbergr8.. H a l l  rK.D. (1977) 
R o t n ~ R -  see al jo  
2 8 Be1 ltnan,R0+ RothrR. (1969, 
Roys ton*J .~-*  AbrdmcrK.!4. (1980) Cl.ltl.Z;E> 
An o b ~ e c t l v s  rncrhod fo r  d ~ t o c t i n g  the s h i f t  i n  basal ~ o d y  
temperature i n  momon- 
B ioae~r ics ,36r217-2L4.  
RublnrH* (1956) <3.4> 
Nota dn ranaoca c o e f  f i i  c  i sn ts .  
In :  Koopmans~T.c.~Eu.)~Se,6tistical I n f e r e n c i  i n  Dynam~c Economic 
Yodel so Ycvd York:.di l e y  9419-21. - 
5alazar rO. 1,992) <4.592.492.5 i F >  
S t r u c r u r a l  chan,ts ~n  t i n e  s e r i e s  mo4els. 
J.Econonotr l cs rLSr  l+7-103. 
Salazar,D. r  Bro=mal i n y r ~ . J - ,  C ~ I V A .  { 19al)  <Z.4~3.6;cR> . 240 
Parameter crrangts i n  4 re.,ression model w i t h  auroco r ra la ted  er rors .  
Comm-itatrsr-rAL0,175l-i75S0 
sdlrnon~n. + n31 I ASVK.F- ( L ~ S L )  241 
Model v d l  r d d t r  on ana fo recabt  c o n p ~ r i  son: t h s o r e t ~ c a l  and p r a c t i c a l  
c o n s i a s r a t i u n s -  
In: Crto~+lr .~. rCors i  r ~ . ( ~ d s ) r ~ ~ a l u d t  ~;.j t h e  Re1 i a b i l  ~ t y  of  rac ro -  
Econo~nic rYoue L s o  London: ! d l  1 s y. 
SdfltrU-f- (1977) <3.2;A> 242 
Gbnacal t z=d  l i d s t  squares a;>pl irrl to r ime var y i n q  paraweters model S r  
Ann-Econ-~oc.He~surarn~nt~6~301-31 '  . 
.Sarr i 5 r A . H -  (1973) <3.3> 243 
Baycsran approach t o  a s r  ima t ian  o f  ti re-var y i n q  regress ion  
coef  f i c l en ts ,  
Ann~Econ~S0c .Heasur~mcnt~Zr501-523 .  
Schec htman r t see a l s o  
3u 5 hol f t i r ~ . ~ .  Scnschtman vE. ( 1936) 
Schccntman*t. ( LQaZ) C1.i;;uCS> .2 44 
A nonparametr ic t e s t  f o r  detGct ing chdngss i n  l oca t ion .  
C ~ m m o h t d t l ~ ~ o  *Theor y and Hethods~1l1147S-1482. 
Schicntman*t. ( 1963) C1.4;hS> 24 5  
I% c o n s e r v a t ~ v r  nonparsmatr i c  d i  s t r  i b u t i  on-Frse .conf idence Sound f o r  
t n e  s n i f t  i n  r h a  chdnyspoint problem- 
Comm.it tat~St-tTneory sna rterhodsr 12 t 2455-2464- 
SchmiattP- (1982) <1.4t2.3> 246 
A n  rmgrovud v e r s i o n  of the Quandt-Ravsey YGF es t ima to r  fo r  mix tures  
or  normal d r s t r i b u t i o n s  and sw i t ch ing  regressions- 
Econome~r1ca*S3t 501-524. 
Schneabarqerrd. (1973) CZ.L> 247 
Punkt-9 In t s rva l l p roqnoso  und T e s t  auf S t ruk tu rb ruch  { n i t  H i1  f e  acr  
Regress consandl j se -  
In:  ~ a r t e n s t P ~ ( c d ~ ) ~ P r o ' j n o s a r ~ c h n u ~ ~ .  Wuerzburq:Physicatl43-15.8- 
Schul tz*R-LO see a l s o  
2 L l  ParsonvL-JOT Schulrz+Q.L. (1976) 
Schul zs*U. ( 1 3 9 ~ )  ,<2.3;9xCY> 243 
Estimation i n  segm?nted r6grasslon:  known nurnoer o f  regimes. 
Yatn-doerdtionsrorsch-Stf3rist-~l3tZ35-3160 
Schweaer*T. (1376) <201;E> 249 
Same "opt.lrnalN rnethods co de tec t  s t r u c t u r a l  ' s h i f t  o r  out1 i e r s  i n  
regress lon-  
. J-Aasr 0 5 t a t r  S C ~ A S ~ O C ~  *7 l *49 l -59L0 
S r g ~ n t J - *  SanuersunrA~C- i 1990 )  <1.1 r1021 1 0 3 r 4 ~ 1  94.-2> 
I l e t r c t i n g  change i n  a  t ime-series. 
I k E t  irans~lnform,Theoryrif-Zb~24Y-Z55- 
O n  m u l t l v a r r a r e  t e s t s  fa r  d s t a c r i n g  chanqe i n  mean, 
Sankhyar35r173-186- 
S e n ~ 4 - +  S r  ivastavdtH-5-  (1975) Clol;ASCN> 
On r e s t s  t o r  a e t e c t c n j  chan5o i n  w a n -  
Ann-Srat is t .  +Jrv8-133, 
S e n  t4 -  t Sr ivastdvarf4.S- ( 1975) C l - 1 :  BXC> 
Some one-siaeu t e s t s  f o r  c h a n ~ e  i n  l eve l .  
T~cnnometr  icsr17r61-64. 
S e n * i - ~ .  (1977) <10lrlo3;NA> 2 5 4  
Tcea-aown Wcener process a p p r o x i m t i o n s  fo r  a l i gned  rank order  
processes and some a p p l i c a t h o n ~ ~  
Ann~Starist.r5rll07-1123. 
S c n , P ' . K .  (1989) <2-1;vA> 
Asy inotot ic  t h + o r y  O t  some t s s c s  f o r  3 p o s s i b l a  chanyo i n  t he  
r r q r e s s l o n  s l upk  occur r1q.j a t  a n -  unknown t ime  p o i n t .  
Z.k'ohrschai~~.vCrw.~~bist~r5Z~233-L16. 
Sen,P.K. (1YBL) < t . l i t lA>  
~ s y i n p t o t i c  t h r o r  y af some taStS f o r  cons tancy  o f  r e g r e s s i o n  
re1  a t  ~ o n s h i  ps over  tirne. 
~ a t h . 0 p a r & t r o n s f o r s c h ~ ~ S t 3 t i s t . r  13921-31. 
SenrP.K- (1983) 257 
Sum* r 9 c u r s i v e  r e s i d u a l -  r a n k  t e s t s  f o r  change-points. 
In: Rlzv i rH*H- (Ed . ) r2&c in t  Advanc=s i n  S t a t i s t i c s :  P3p"rs i n  Honor 
o f  Herman Cnernof f *  s S i x t r e t h  3 r r rhaay .  New York: Acad.Presst371-391. 
Sin,P.K. (1983) < l e l r l . 2 i A >  258 
Tesrs f o r  cnang=-p3rnts bdscd on  r e c u r s i v e  U - s t a t i s t i c s .  
Cornnr.j tat is t . tSrqu~nti31 Anal y s i  s r  l r 2 b 3 - Z a 4 ~  (1982-811). 
ScnrP.K. (1984) <Z.lrZ.Z;NA> 
Yonparan~etr  i c  pr  oceaures t o r  some m i  sc9 11 dnaous pro31 ems. 
In: K r  ishnaianrP.i(. ,S=nt?*K- ( E d s ~ )  t n a n d o o k  o f  S t a t i s t i c s p V o l  .&. 
Amsterdam:Vorth-Hol landT4Y?-73.9. 
5naoan.S.k- ( ~ 9 d 0 )  <O.L> 
Cr~anq* ; l o r n ~  p rob lem ana tuo-phase reg ress ion :  an anno ta ted  
b r b l  iography. 
In tsrn.5 t a t r s ~ . A ? v  . ~ 4 8 ~ 6 3 - 9 4 .  
She i l  rntN. s i t s  J ~ S O  
292 Tsurumr en-, Shaf l  i n t N -  ( 1352) 
S h i  oar T. Set? a i  SO 
29 3 T s u r u m ~ t ~ . ~  bhrbsrT. (19dZ) 
Shis yaevrc\.l.c. ( i 3 b 3 )  < l - L r  L. i>  
3n  optieucn methods i n  q u i c k e s t  d e t e c t i o n  problems. 
Theor .Prou.~ppl  o *J~Z2 -4b .  
S n i  r y d e v r A d -  (1?05)  
Soas exacr  fo rmu las  i n  a "disorder" problem. 
Theor.Prob.~ppl - t i 3 ~ 3 4 9 - 3 S 4 -  
SI~OSTE~OO ( 1 ~ 7 7 )  <3-5;E> 263 
fne  d a m n u  f o r  money s p e c i v i c a t i o n  based on the s t a b i  1 ity c r i t e r i o n :  
e m p r r ~ c a l  ev iuenc-  t o r  t h e  I t d l  i a n  economy. 
Rlv- In tc j rnrbzrsr rz t :  tconoarchl, r?. Commerclal i t24r943-951. 
S rnyh rB - t  t J a ~ a r ~ A ~ L - ~  Cnoucihryti4.K.r Raj.6. (1976) <3.2~3.4;CE> 264 
O n  r h o  h s t i m a r i o n  o f  s t r u c t u r a l  cttanga: a g e n e r a l i z a t i o n  o f  t h e  
r anaom coa f t i c i anrs  reg? o s s i o n  mode 1 s o  
Intarn.ccon.Rev, r17,340-361 ., 
LlST UF PkPER5 
Sln9hr3-r Ulldhra. (1.374) <3.2;AC> 265 
Est~motlon o f  seeningl y u n r e l  atad r eqressions witn random 
coof f ~ c i e n t s -  
J -  Ainer -5tati s t - ~ s s o c ~ ~ 6 Y ~ L 3 1 - 1 ~ 5 ~  
S ingpurual 1or;d-r). (1374) <2.3> 266 
Estrrnation of tne join poinr in a heteroscsaastic rEgression model 
arising in dccelaratou life tests. 
Comn~ratatisr- 93 r 553-Sb30 
Slponl ts ~u.A. sea also 
l?L ~alninskas 9.d -A- r iipeni ~ o r 0 . A ~  ( 1975) 
Smi thrA.F.4. see also 
3 a B~thr?l-S-t SmirhrA*F-W. (1992) 
Ssj thtA.F.Y- (1975) <I-5> 26 7 
A adyeslan apgroach to ~nferbncc about a chanse-point in a 
sgquenci of runhorn variables- 
D~onierr ~ k a r o Z  1437-4i6. 
SinithrAIF-'-fr r COOAPIJ-b- (1960) (2.49 3 - 6 ; ? >  26 8 
Straight l ines with 3 cndngr;.->olnt: a sayesian analysis of some 
renal transpldnt oara. 
Appl.btat~st-rZ~rL93-139- 
Spivsyr.4.n-t sue also 
187 HcrhorrcrrA-9 Sp1viyr'.1.4-r Yrob1aski~;l-J. ( 1 9 7 6 )  
Spr~ntrP- (1901) < L . L >  
Somi hypoftkSeS concer?ing tro-ph4se regression 'lines. 
910metr~csr17r6~4-645- 
Srivastava~i4.b. sect also 
2 5 2 benrA- r briva~taua~4.S. (1975) 
Sri vastava rh-5. see 'a 1 so 
23 3 >enr~.r 5rivastavaru.S. (1975) 
Srivastdvd.l.r+. (1907) 
A proolern in l i f o  tasting with chanJing failure rate* 
Oafonce Sci-J.~17~163-168. 
SrivastavatT.~. (1975) < l . o ; A >  
L r f -  tssts v i r h  pariodic c b n y e  in failure rate - groupad 
OoSarvacions. 
J ~ A m e r - ~ t a t a  st.~ssbc-*7d~3Qc-397. 
Sr'ivastsvarVoI(.r Mishr.3rG-3.r Charurv~d i ,A .  (1981) <302;V> 
Est1mat101~ o f  l i n = a r . r o . j r e s s i o n  nodal with random c o e f f i c i e n t s  
p n s u r l  ny ~ l m s t  non-nkgat i v i t y  of v a r i a n c a  e s r i m a t o r s -  
B i o a e r r  .J.*L3~3-8- 
S t c n l  u n a ~ K .  see a l s o  
2  99 hest lundcA.  T S ~ ~ ~ ~ ~ S T K O T  E k l o f  rJ.A.r S ten1 undrk. (1981) 
f u n o e r ~ i -  (1975) . C305;t) 274  
Stock p r i c e  and r i s k  r e l a t e d  t o  accoun t i ng  changcs i n  i n v d n t o r y  
u a l ~ . ~ d ~ ; i ~ n e  
Account .Rev- ~ 5 0 1  3a5-315. 
S u ~ u e r ~ b .  (1903) 
S t a c i o n a r l . t y  o f  .market r i s k :  random c o e f f i c i e n t s  t e s t s  f o r  
i n d i v ~ d u a l  stocks. 
J.F~nance~359dP3-Y36. 
SwamyrP;A.V.B. sae a l s o  
1 a9 l i e r ~ t 6 ~ J . b ~ r  ;~arasichamrS.Y.L.~ ~~~~~~~~~~~~8. (1978) 
Swamy~P.A.V.3. (1970) <3,2;ACE> 276  
E t f  l c ~ l n t  i l r f e r c n c s  i n  d rando- c u e f f  i c i . a n t  r e g r e s s i o n  ,model 
.Economerrrca~~S~311-JL3. 
Swamy~P.A.V.3. (1971) <3.2;ACk> 277 
S c a t i s t i c a l  i n f i i r = n c ~  i n  random c o o f f  i c i l n t  r e a r e s s i o n  modois. 
Ber I i n :>pr i .ngar -  
SwaiayrP-A-V.3- (1973) <304~3*9;C> 278 
C r  i t e r  i a v  c o n s t r a r n t s  and m u l r i c o l l  i n e a r i  t y  i n  random c o c f  f i c i a n t  
r e g r e s s r o # l  lnodel s o  
AnnrEcor~.bor: .nedsur t;!ndnt ~ L , % 2 9 - * 5 9 ~  
SwamyrP.A.V.aoT %htarJ.S. ( 1 9 7 5 )  <2.3r2.4*3*4iCM> 279 
aayasran  anti nor,-oayssion a n a l y s i s  o f  swi t c h i n q  r e q r e s s l o n s  and o f  
ranuoa c o c f  r i c i e n t  r e s r a s s i o n  m d a l s .  
J - A ~ n e r - 5 t a t r  s t ~ ~ s b o c .  T73r5Q3-bOZ. 
S w a i n y r P . . ~ ~ ~ ~ ~ ~ ~  Mrhr3rJ.S. (L977) <302;A> 280 
E s t i r n a t ~ o n  o f  l i n e a r  models w i t h  t i m e  and c r o s s - s a c t i o n a l l y  v a r y i n g  
cue f  f ~ c i e n t s .  
J ~ A m e r - b t a t i s t ~ A s s o c ~ 7 t ~ 8 9 d - S Y 8 ~  
SwarnyrP~A-V~B- 9 T ~ n s l o y ~ P ~ A -  (L983) . < 3 * 9 ; ~ >  28 3 
L ~ n r i a r  prediction and estimation n~ethods f o r  r eg ress ion  models w i t h  
. s t a t i o n a r y  s t o c h a s t r c  c o e l f ~ c i e n t s .  
J ~ E c o n o a e t r  i c s  
S y l u c s t e r r  9-Lo see a l s o  . 
9A FadkrtP. 1 . r  S ~ l v 2 s t e r  v9.L. (196i3) 
Tatwar tP.P. ( i 9 b 3 )  <L.i:TCA> 
O t t - c t i n g  a  s n i f t  i n  l o ca t i on .  Some r o b u s t  t es t s .  
J.Econometr i c s r Z 3 r  353-367- 
TaIwarrP*P.r GentletJ.E, (1981) < 1 . 3 ; C R >  28 3 
O a t v c t i n g  a  s c a l e  s h i f t  i n  a random sequence a t  an unknown t i m e  
p o i n t -  
4ppb - 5 t a t r ~ t ~ ~ 3 0 ~ 3 0 1 - 3 0 4 0  
Taaka.6- (19d3) <2.1*2.6;A> 28 9 
Nownormal  i t y  of th4 La9ranS.i m u l r i F l  i e r  ' s t a t r s t i  cs  f o r  t e s t i n g  t h e  
cons tancy  o r  r e g r e s s i o n  c o e f f i c l e n t s *  
Econometrlca.t 519 1577-15Q20 
T i a o r b ~ L ~  see a l s o  
41 BoxrG-E.?. r TiaorG-C. (1965) 
Ti3o~b.C. se r  d l s o  . 
42 BoxrG-E.Pm* Ti-ao*C.C. (1975) 
T i n s l i i y * P * A ~  sec a l  so 
2U 1 ~wdmyr?.~.V.rr-r Titlslr?.yrP.A. (1980) 
T i ~ n l i r t A .  r Lrrnyr 4 . ( 1979) 285 
4 s d i t c n i n q  r a g r z s s i o n  method u s i n q  i n e q u a l i t y  cond i t i ons .  
J.Econometr1cs~ll~259-274* 
ToyodatT. (1974) <Z.L;T> 
Use o r  r h c  Chow t e s t  under h e t e r o s c e d a s t i c i t y .  
Econor~etrlcdtcZ~bul-6U9. 
frost&.?, see a t  so 
176 naudal atb.Sor TrosttA.P. (1981) 
Tsurumi tH. (1977) 287 
4 Bayasran t e s t  o f  a  p3rameter s h i  f t  wi th an a p p l i c a t i o n .  
3.Ecanoiner.r rcs*or371-80. 
1 surusi *HI (1973) <2.4;'4E> 286 
A aayes ian  t e s t  sf a  parai l~et 'er  s h i f t  i n  a  s i l u l  tanoous a q u a t i o n  
wrtn an a p p l i c a t i o n  t o  a macro sav inqs  f unc t i on .  
Econ-Stud~Quar  t * i G  9216-230. 
Tsurumi THO (1981J) <2.412.5;H> 289 
A SayrSlan e s t i m a t i o n  o f  s t r u c t u r a l  s h i  f t s  by qradua l  s w i t c h i n g  
reg ress rons  ul th  an a y p l i c a r i o n  t o  t h e  US q a s o l i n a  market. 
tn: t o l l  n € r r A - ( c d ~ )  r9ayes lan  m a 1  y s i s  i n  E c o n m e t r i c s  and S t a t i s t i c s  
- Essays I n  Honour o f  H - J r f f r i y s .  Amst"rdam:!!orth-Holland~213-240. 
Tsuruai  ,He ( 1 9 9 2 )  <2.4;%> 290 
A !3ayzsran and iflaximum l'i x c l  i hood arm1 y s i  s o f  3 - j r  aaual s ~ i r c n i n g  
req ress lo r i  ~n a s rnlul taneous l q u a r  i o n  f ralnework. 
J.Econornarr~cs, 1 9 ~ 1 ~ ~ 5 -  1d2. 
r s u r u ~ n i  ,HI ~1 '183)  <2.4rZ03,2.5;CSR> 29 1 
A Yayssian and maximum l i k o l i h o o d  a n 3 l y s i s  of  a g radua l  s n i t c l l i n q  
r s q r e s s t o n  ~noooi  w i t h  sampl i n q  e x p e r i s e n t s -  
Econ.htud.9uart~r l yr 3 ~ , ~ 2 3 7 - 2 4 J ~  
Tsuruni  9 St ls f l  i n r  V. 11912) <.?.4;E> 2 9  2 
Baycs lan t e s t s  o f  a pdramrt r i r  s h i f t  under  h e t e r o s c ~ d a s t i c i t y :  
w- ighteo-t  vs. aoub le - t  approaches. 
Comiu.5tatist.rTheorj and H e r h o d s ~ 1 3 r 1 ~ 0 3 - L 3 1 3 0  
TsurumiVHor ShibatT. (1952) <3.6;CS> 293 
A Bayaslat) a n d l y s l s  o f  a randon c o e f f  i c i a n t  model i n  a s imo le  
Kaynes i a n  modsl . . 
J,Econoa~err~csr  Ler239-2C9. 
Unl ln r5 .  see a l s o  
4 3 arannds TKO 9 ?In1 inpS. (1934) 
U l l a h r A o  sue a l so 
265 bit lqnr3.r b l  lahrir. (1374) 
Upadhyayar S O  sae a l  so 
224 Ita, r o o  r  S r  r vastavarV.K .T 'JpwhyayatSm (1990)  
Van-Doboan-a?-2r~yn~C.S~  (1950)  <l . l r l .Z;VT> 
. Cumul d t ~ v d  5una I ? a t s :  T n t o r l  dno P rac t i ce .  
Lonaor1:br I f r in. 
Wal I isrk.Fe set: a l s o  
2C1 balmontr".r ad11 i s r k m F m  (LQd2) 
Watts tDmG. see also 
13 BdconrD.W. r VattsrboGa (1971) 
Hatrsr9.G.r 0aconrD.W. (137+) <Za3t2.S> 
Us ino  an n y p e r b o l a - a s  3 t r a n s i t i o n  model t o  f i t t uo - req iae  
s r r d i j h t - l  i n e  ddtd. 
T c c ~ o m a t r  ics? 10~369-373. 
Wei ?!4.'r10S0 see a1 so 
3 Abrananlrts- r u t i  rii.vi.h. ( 1079) 
Wes tl undr A. see d l 5 0  
23 Bduu in tA - t  hadaautSm r M e ~ t l u n d r A ~  ( 1 0 8 4 )  
Wssrlundr~. ( L ? d 3 )  < 3 0 9 ; A >  206  
A noti on pdrtisl srructural variability and prediction bias effects 
in I d- S y SreRIS 
Proc.44th IbI Yaering (Haarld)r 323-332. 
Wasr1unClrA.r sr&nrrasr~. (1719) <3.3> 297 
9n'thd recurshv~ asrimarion of stochastic and tive-varylng 
oaramGters In econometric sy~tems. 
In: 1rackrrtc.a-(€US-)rOptimi~ation T?chniques- Berl 1n:Sprinyerrflf- 
4L2- 
.HastlundrA~r drannasr K- ( 1982) <3*3;RS> Z9d 
Robus~nass propcrtiss of a k3lman filter estimator in interdependent 
systems with time-varying paramEters. 
In: Cnarats~sr(td-IrSklectsd P a p ~ r s  on Conteqporary Econometric 
Problemsm Ams terd~n: Vorth-Hol 1 and *49-73. 
Westluna*~. r brdnnas T K O  r cklof rJ.A.t StenlundtY. (1991) <3.3;CERS> 299 
Econoiirerr l'Cs dnU' StoChast iC Control in Macro-Econo'!'!ic Pl anning. 
SrocknolmrAlmqv~st i nik5ull. 
Wrcnern tD-W-r 4 1 1  1errh.a.r Iisutd-A- (1376) <+el; SF> 300 
Cnanois of uaridnc? in f irst-order dutorejre~sive t i m e  series models 
- witn an appl ic3cio.n- 
A p ~ l  ob.tatist -*25 r ~ 4 0 ~ ~ 5 0 m  
Ull tonru-A- (1975) <2.3rZ.S> 30 1 
Structural s h ~ f r  air5 an incar-structural transition funcrion. 
C~nad.J- Economicst 394~3-432. ' 
U ~ t t i n k r O ~ R -  (1977)  (3-1;E> 30 3 
Exoior ing turr itor ial 3rf feronces in the rolationshlp between 
m a r ~ s t  inq ver la01 tis. 
J.narket.Aessarch~l4t1+~-155- 
Wolor 5 -  (1974) < L e a >  
Spllna functions rn data and1 ysis. 
Rdcnnomatricsrlorl-11. 
Wol f~?*DmA.v SchochtmantE. (19041 <l-L;&CS> 30 5 
Ymparametrrc statiitical Or3coJurcs for the changepoint problem, 
Jestat-Ptdnning and Inf=re-c?r9~3do-396- 
U~odwarO*R-H-v Goldsmi thrPmLe (19b4) -<1-1r1.2> 306 
Cumulatrva bum iechrtiquos. 
Honogr-3. I L I  Sar-on blath-A Statist-Tuchniauos f.Industry- 
Eoinburgh:Ol iver and ooyde 
%ooayer rK~D.  sac a l s o  
1tis Hcb i  1cnr ist~C.A.;  hoodyer .&.LI. (19751 
U u r s l a y t K ~ J -  (19791 <l.lif> 30 f 
O n  &he l i k s l i n o o d  r a y l o  tas: f o r  a s h l f t  in  l o c a t i o n  o f  normal  
poou la t i onS-  
.L .~w?r-Stat i  ~ t .A~soc .+7+ t365 -357~  
Uors ley rK ,J~  ( 1932) C l - l >  
A n  improved S u n r s r r o n i  i n e q u a l i t y  and a p p l i c a t i o n s .  
913mt f rkdr09rZ97-302-  
W o r s l a y t K ~ J -  11983) <2*3> 
T e s t i n g  f o r  a t a e p h a s e  mu1 t i p l e  reqrsss ion .  
T c c n n o w t r  i c s . 2 5 ~ 3 5 - 4 L  
W r  i g h t r t t . ~ ~ t  o i c l  marbrT.r P iante l l  rT.J. (1977) <3.2;E> 313 
Anal y s i s  of s t o c k  rcpurchasas w i t h  a random coe f  f i c l p n t  r ~ q r e s s i o n  
m ~ d e  1  
A ~ A ~ P ~ o c o L ~ ? ~  Anoual i-4catin3rJ45-34a. 
W r 0 0 1 ~ ~ a i r  3.J. see a l s o  
BQ.  Ennh.PobIr k r o b l e s k i  9d.J- (L974) 
Wroo losk ' i tWmJ~  s i e  31 so 
1 b7 Hcdhor te r  rA.r J~ IVG~IU~A~ IWroOl ask i  rY.J. ( 1 9 7 6 )  
Z a c k s ~ S -  see 31 s u  
5 b  Cnernof t *ti., Lacks* S O  (19a4) 
Z ~ c r t s t S -  sae a1 so 
L 5 Z  &and=r rZ- t  2acks.f- ( 1 9 5 5 )  
Chapter 111: LIST CF AUTHORS BY SUBJECT MATTER CODE 
SUBJECT-MATTE& COUE = 0.1 
Cnapman~ P O  L 
E u b a n ~ r i i o ~  L 
H1nklry~0.V.  L 
Johnson~L.  W. 2 
P o i r  iert0.J.  1 
Rangerrti. 1 
Shabant Son. L 
s 
r 
SUBJECT-YATTE~ C O d E  = 1.2 
AoramstK.rq. 1 
A r o l a n r ~ ~ A .  L 
B a g s h d ~ r  V O  3 
B a r n a r d ~ G ~ A .  L 
B d ~ e r r  P O  2 
B h a t t a c h a r y y a ~  G.K. L 
Go1 asmithrP.L. L 
Hack1 r P o  2 
HlnestWoG.S0 1 
, H l n k l  eyr0.V. I .  
HsurDmAo 1 
JohnsontR.A. 3 
K e n e t t  rKo I 
McGi1christrC.A. L 
Yadlor rJ .  1 
Pdger tobr  3 
Pol  l akrM. L 
SoboinstY.30 L 
Roblsont  DOE. 1 
Roystonr  JoP. L 
Sanderson T 4.C. L 
Segenr J o  I 
Sen~p.K. L 
S h i  r y d e v t A ~ N .  L 
Van-Doboen-oe-Bru yn ~c .50  I 
W000wa~dr K OH. L 
Woodyer rK 013. 1 
* i 
I 
SUBJECT-MATTER COOE = L m 1  
AoramsrK~W. L 
41 i pM.H. 1 
Bagshawt H. 3 
Bauer t P O  2 
B h a t t a c h a r y a ~ P ~ A .  L 
Bhat tachar  yyatG.K. Z 
Chernof t  tHo 1 
Darkhovshkt60S. L 
Frierson+O. 1 
Gardner tL.A. L 
G ~ a c c o t t o t  C. L 
Golasmith+P.L. I 
Hack1 TP. 2 
HawkinsrD-M* L 
HarzbergrA.M. L 
H1ckietJ.S. I 
H A ~ ~ S ~ W O G ~ S ~  I 
Hlnkleyt0.V. 4 
Hink1eytE.A. I 
Johnson +R*Al 4 
K a n d e r r Z ~  1 
f fcGi1chr isttC.A. 1 
Mustaf  i ,C.K, 1 
Nadl e r  tJ. 1 
Pett i t t+A.N. 1 
Robains,M.B. 1 
soy st on^ J.P. 1 
Sander son~A.C, 1 
Schechtman r E .  2 
S e g e n ~ J *  1 
SenwA. 3 
Srnr  P-K. 2 
Shi r y a e v ~ A ~ N .  1 
S r i  vastavat~ .S.  3 
Tal nartp.?. 1 
Van-Dobben-ae-Bru yntC,S.  1 
Wol fe~0.A. 1 
~ 0 0 a w a r d r R ~ ~ .  1 
Woodyer TKoO. 
Hors1eytK.J. 
SUBJECT-MATTE& C O u E  = L.3 
4 
' Bhattacharyya9G.K. 1 
Far1eyrJ.U. 1 
Gent1a~J. t .  I 
-- H i n i c h ~ r t ~  1 
* H l n k l e y r O ~ V ~  I 
Hink1ayrE.A. L 
H s i s h t H ~ K .  1 
HSUTOOAO 2 
M a c N e ~ l l  r10I50 L 
P e t t i t t ~ A ~ N .  1 
Sanderson* A.C. 1 
Segen T J . L 
SenrP-KO 1 
Tal war tPoPo 1 
A 
4 
I * Z ~ C ~ S ~ S O  ' I 
SUBJECT-,MATTE& LOJE = 1.4 
Shat tacnar  yar?.r(. 2 
B r o c k w e l l  tP.J. 1 
Cherno f f  * H e  1 
CoborGodo 1 
Kumar T K O ! ~ ~  1 
Mustaf  i rC.K. 1 
N ick1  intE.H. 1 
Paul son,A. SO 1 
P e t t i t t t A ~ N .  1 
QuandtrK.f 1 
Ramsay,.ioue 1 
Schechtman rE I 
Schmiat ,Po 1 
Zacks T S. I 
i .  d 
. i 
SUSJECT-MATTER COG€ . = 1.5 
Broemel I ng+L.D. 4 
O i a r r J .  1 
Far1eytJ.U. L 
H e g h i n i a n t  S . M .  1 
H i n i c h r M ~ J -  1 
Holoe r t tD .  1 
HsutD.Ao 1 
LaetA.F.S. 1 
Menref r A C K ~ ~ U ~  1 
SmithtA.F.M. 1 
I I 
S U B J E L T - M A T T E K  C O J E  = 2.1 
Bauer tQ. 1 
B&c~mantR.J. 1 
BrowntR.L. 2 
C h o w ~ r ; . ~ ~  2 
COOC<~K.J .  1 
Ofsnayes 9 J. 1 
Oufour r J o - M a  2 
Ourb inrJ .  2 
El -5haarawi  ,A.H. 1 
E s t e r b y *  S OR.  1 
Evans, J.M., L 
F a i t h t R .  1 
F a r l e y + J o U e  Z 
Feder~P.1. 1 
F ~sner r f i .M-  1 1 Fisher tG.  L 
I FreemantJ.Me I 
Gar oaae t K . 1 
' Go1 afe1arS.M. 2 
Hack1 tP. 3 
Harrison+M.J. 1 
Y1nlcnrrl.J. 2 
H1nk1ey~D.V. 2 
I n s 6 1  mann 1 
Irvine,d.t4. L 
LombardtF. 2 
MacNer 1 l rl.b. L 
MaronnatR. 1 
McAl eertM. 1 
McCabetc30P.H. 1 
McGuiretT.W. 1 
P lca rd rd .  1 
P I  o o e r g r r  t W. - 1 
Quandtrd .t 5 
Rarnrrez,Me!4. 1 
RearJ.De I 
Schneeberger tH. t 
Schwoder . 1 
Sen9P.K. 3 
SprantrP.  1 
T a n a k a ~ K ~  1 
Toyodd r T L 
Yohai rV,J. 1 
_i 
SUBJECT-MATTER COOE = 2 . 4  
S a c o n ~ 9 ~ W 0  1 
B l  i g h t ~ a . J ~ & .  1 
Boothrh(-Bo 1 
Broemel lncj ,L OU. 6 
Car tq r  , R o L .  1 
Chi T A -  1 
Chin-Choy, JOY.  2 
CooktDob- 1 
El-Sayyad,G.M. 1 
Fer re i ra tP-E .  1 
Hol b e r t ~ D -  Z 
HsutD.A. 2 
t Land,Mr 1 
Mehta, J.S. 1 
f4oen~U.H. 1 
Ohtan i v K -  1 
Sal a z a r t  Do 2 
Shef 1 intN. 1 
Smith tAoFoYo 2 
Smith* POL. 1 
S U ~ ~ ~ ~ P . A . V . ~ .  I 
Tsurumi T H O  5 
Watts *DOG. 1 
d 
. 
S U B J E C T - Y A T T E K  C O O E  = 2.3 
Bacon~D.iJ- 1 
S e l l  man~R. 1 
8 0 0 ~ s t e l n , F - L -  1 
BrannasqK- P 
!3rown,R0Lr 1 
Car l  e ton tn -TO 1 ,  
ChodqG-~. 1 
Curnow~k-NO 1 
D u r b i n ~ J -  1 
El-ShaarawirA-HI L 
E s t e r o y ~ S ~ R .  1 
E v a n s ~ J ~ M -  I 
Fa i  thrRo 1 
Feder~P.10 2 
Freeman* J-9-  1 
Fu l  l e r  9 A - A -  1 
G a l l a n t t A ~ R ~  2 
Gar bade* K e  I 
Go1 dfe1d~S.M. z 
G r i  f f  l t h s t 0 - A -  1 
H a w k i n s ~ D ~ M -  1 
Hsckmant J-J. 1 
H1nkley~D.V- 1 
Hudson,d.J- 1 
Kastenbaum~M-A+ 1 
K l e f e r  ,N-M- 1 
Lerman~P-M. 11 
YaddalarG-SO 1 
McGeetV-€0 1 
M e h t a ~  J-SO 1 
M l l l e r , A - J -  1 
Park,S.H. 1 
P o i r i e r t D - J O  1 
Quandt T A o E -  6 
Ramsay~J-do 1 
R ~ O T P ~ S ~ E I S O  1 
RobisonrD-EO 1 
R o t h ~ H -  1 
S c h m i d t ~ P -  1 
Schul z e ~ U .  1 
Slngpurwal la,id.Dr 1 
SwarnytP.A.V*B~ 1 
Syl ves te r  TOIL* 1 
T r o s t t R ~ P ~  1 
T s u r u m i ~ H ~  1 
Uhl i n t S -  1 
W a t t s p D ~ G ~  I 
W i l  tm rDoAo  1 
W o r s l e y r K ~ J ~  1 
SUBJECT-MATI'EA COOE = 2.5 
Bacon~0.W. 2 
Broernel l n g , ~ , ~ .  1 
G o l a f e l d ~ S . ~ .  Z 
G r i f f  lths,O.A. 1 
K i e f o r  T ~ . I Y .  1 
Land T H O  1 
Mi l1er~A.J .  1 
Ohtani  * K O  I 
P o i r i e r t D ~ J ~  L 
Quandt r R - t -  3 
R U U ~ V P ~ A .  1 
Salazar~O.  I ,  
Tsurumi pH. 2 :  
Watts t0.G. Z 
H i 1  t o n t d - ~ ~  1 
b 
SUBJECT-NATTER CODE = 2 - 7  
Feder~P.1. 1 
Fu1 I e r r U - A -  1 
Gal l ant tA-Re 2 
Kie fer rN-HI  1 
LermanrP-HI 1 
r 
SUBJECT-MATTER CODE = 2.9 
a 
Broemel i n g r L 1 0 ~  I 
Landrn. 1 
? 
d 
SUBJECT-MATTER COUE = 2-8 
C Q X T M - G -  1 
Curnowrt30N~ 1 
DrapsrrN-RI 1 
E r t e l  r J - € 0  1 
Eubank+R.L. 1 
Feder~P.1. I 
Fowl kestE19- 1 
GutnerytS.9- 1 
Guttman, I 1 
L1powrPo 1 
P d r k r . S ~ ~ r  1 
P o i  r i e r  rD- Je 2 
Uold,Se i 
SUBJECT-VATTEA COUE = 3-2 
I 
Ar0ra~S.S- 1 
Bass r f  -He 1 
I B o r j a s ~ G ~ J -  L 
C h a t u r v a d i  TAI 1 
C h o u d h r y ~ N - K O  I 
Cool ey T T  06. I 1 D ~ V ~ S T P . S -  L 
Die1 manrT. 1 .  
Duncan~3.B- 1 
F r o s h l  ichtB.R. 1 
G r i t f  l t h s r  WOE. 1 
H i 1  aretn+CI 1 
H o ~ ~ T K . A -  1 
Horn*  Sod-  1 
, H o u c k ~ J ~ P -  1 
HsiaorC-  2 
JohnsonrK-H- 1 
Kiefer+NrnM. 1 
Y e h t a r J ~ S .  1 
Y l s h f  6rG-0. 1 
Y u r t h y r t i - v  - S O N .  1 
Nagar TAoL.' 1 
N a n t e l  1rT.J. 1 
P a r n i z g a r  1 +A.M. L 
Ra j rB -  3 
Sao,U*L,G* I 
Sant~l ) .  T O  1 
Singh tB-  2 
S r i v a s t a v a r U  O K -  2 
SwarnyrPIAIV~BI 3 
U l l a h ~ A -  2 
UpaahyayatS- I 
H i t t i n k ~ O ~ R ~  L 
W r i g h t r K - L O  1 , 
b 
# 
1 
Cool ~ y r  T . F . 4 
0eCaniorS.J. 1 
L d u m d ~ t b . ~ .  3 
Y e h r a t Y ~ P .  1 
P d r  sontL.J. 1 
P r e s c o t t r t  .Go 2 
Schul tzr3.L. 1 
SimostE.0~ 1 
Sunder r S O  1 
m 
SUBJECT-MATTER CODE = 3.4 
Choudhry,NoK- I 
- '  DenttM-Tm I 
' W).rTureth,C- 1 
JohnsoopL.W- 1 
, N i e f e r  + b H -  1 
' Wehca~R-K- 1 
NagarrA-La 1 
Ne1derr.A-A- 1 
NorbergwRa L 
! P a g a n ~ A ~ R .  f 
R a j  9%- 1 
I RosenbergtB- 2 
R u b i n t H ~  1 
SinghtB. 1 
SwamyrP~A-V-Be 1 
I SUBJECT-MATTER COUE = 3 .6  1 
SUSJECT-YATTER COUE = 3.3 
I 
AthdnstM. 1 
BauaintA. - 1 
; B e l s l e y t D ~ A ~  2 
BrannastK. 3 
Bucyrk-S-  1 
Coot eyr1-F.  1 
Duncanr0-d- 1 
; E k l ~ f + J a A *  1 
EnnsrP IC- 1 
F reeba i rn t J -We 1 
, HatanakarM- 1 
H o r n r S ~ D o  1 
KaTman+R.E 2 
KuhwE* 1 
Little*J-0-C* 1 
HcWhorter t A -  2 
i HadeaurS- I 
I Nards imhamrG-V 01. 1 
. Otter+P-We I 
Rausser tG~C.  1 
Rosznber g t 3 0  2 
S a r r i s r A ~ H -  1 
' SimonastR-Re 1 
Spi uey,U-Ao 1 
S t e n l  u f l d ~ K *  1 
Wall rK.0- 1 
Wast~unc l rA-  4 
Urob1eskirW.J- 2 
' 
I 
BowmantH.dr 1 1 Broemel ingtL.0. 1 
C h i  r A -  1 
Coo1<~C).b0 
F r a r n t T .  
Hanssens r6.M. 
LaPorterA.M. 
LlLItL--H. 
t4ehta~J.S. 
Rosenbergt  Bo 
SalazarrO.  
S h i  b a t  T o  
Smi th *  AoFoM. 
S m i t h r P - L o  
SwamytP.A.V.B. 
Tsurumi tHo  
I S U B J E C T - Y A T T E K  CODE = 3 . 8  
Abraham~B. 
BennetttR.J. 
f3urnetttT.D. 
Co0pertJ.P. 
Ghazal T C - A .  
Guth r ie tD .  
Yahajan~L.S. 
Mahajartry .LO 
M i k h a i l  ,WeYm 
MindertC.Et 
RajrB. 
Rosenoer gr 81 
SdamyrP.AoV.B- 
Wimmer tire 
SUBJECT-HATTER CODE = 3.91 
Broemel ingrLeD. 
Kahl t0.R. 
LandTHe 
L e d o l t e r t J -  
Suamy 9P.A .V.Be 
T i n s l e y t P e A e  
W s s t l u n d ~ A e  
- - 
SUBJECT-MATTER COOE = 4.1 
BagshawtMe 
Hsu+D.A. 
J o h n s o n ~ R ~ A o  
M i l  l e r tRe l3-  
S a n d e r s o n ~ A = C ~  
Segen r JO 
WichernrO.W= 
1 SUBJECT-HATTER CDOE ' t .2 1 
- 
Bassevi  \ le TMO 
8enveniste.A- 
t4awkins~D.H. 
Sandersonr AOCI 
Segen~J.  
AndersonrT.~.  
B ~ ~ S ~ ~ W T Y .  
Johnson, R. A. 
Lodol  t e r  T J. 
N l c h o l l  s ~ 0 . F .  
Q u i n n ~  BOG. 
SUBJECT-YATTER C O O €  = 4.4 
BucyrH.S. L 
Kal  rnantA.E. Z 
1 
SUBJECT-YATTER CODE = 4.5 
Abraharn~B. 
800thrN.B. 
Sal azar  T O .  
SmithtAmF.~Ye 
WeitW.W.S. 
I SUBJECT-MATTE& COUE = 4.6 1 
B a l m e r ~ D ~ d .  
F r a n z i n i  TL. 
HarveytAeC. 
1: SUBJECT-VATTET~ CODE = 4.8 1 
Appendix: THE SUBJECT-MATTER CODES 
A.l Introduction 
The entries in the List of Papers (Chapter 11) are annotated 
according to their sub ject-matter. The corresponding codes 
consist of two digits which are separated by a period. The 
first digit indicates the following areas of statistical 
methodology : 
0 .  General 
1, Analysis of Constancy in a Sequence of Random Variables 
Ordered by Time 
2. Analysis of Constancy in Regression Models 
3. Estimation of Regression Models with Time-Varying 
Parameters 
4. Analysis of Constancy in Time Series Models 
Each entry is annotated by up to four codes. In addition, the 
following code letters are used to qualify the subject-matter 
in more detail: 
Asymptotic Properties 
Bayesian Methods 
Comparison of Procedures 
Examples, Numerical Illustrations 
Multivariate Procedures 
Non-Parametric Methods 
Parametric Methods 
Robustness 
(Monte Carlo) Simulation Results 
~abies , Charts 
Univariate Procedures 
Computational Methods 
Non-Bayesian Methods 
References annotated to concern analysis of constancy in 
sequences of random variables (l.x), in regression models 
(2.x), and in time series models (4.x) concentrate on methods 
to detect non-constancies in the respective models. The 
remaining references (3.x) discuss the analysis of regression 
models with time varying parameters. The short descriptions 
of the several subject-matter codes given in the next section 
are not intended to be- complete. 
A.2 Annotated List of the Subject-Hatter Codes 
0 ,  General 
0.1 Bibliography, survey. 
1. Analysis of Constancy in a Sequence of Random Variables 
1.1 Test for a change in the expectation. The change can be 
sudden or can continue over a certain period of time; the 
variance can be- known or unknown. 
1.2 Sequential test procedures for non-constancy. 
1.3 Test for a change of parameters other than the mean or for 
a change of the whole distribution. 
1.4 Estimation concerning the change-point; estimation of the 
distribution parameters; sample theoretic approach. 
1.5 Bayesian inference concerning the change-point and/or the 
distribution parameters. 
1.6 Estimation procedures concerning other parameters than the 
expectation in the presence of non-constancy. 
2, Analysis of Constancy in Regression Hodels 
2.1 Test procedures for non-constancy of regression 
coefficients .of linear regression models. The disturbance 
variance can be constant or can change also in time. 
2.2 Sequential test procedures for the detection of 
non-constancy. 
2.3 I n f e r e n c e  concern ing  t h e  l i n e a r  r e g r e s s i o n  model i n  t h e  
p r e s e n c e  o f  non-constancy;  s a m p l e  t h e o r e t i c  approach.  Methods 
f o r  e s t i m a t i n g  t h e  unknown change-po in t ,  d i s t r i b u t i o n a l  
p r o p e r t i e s  o f  such  a n  e s t i m a t e ,  and i n f e r e n c e  on t h e  
r e g r e s s i o n  model p a r a m e t e r s  may be  t r e a t e d .  
2.4 Bayesian  i n f e r e n c e  i n  l i n e a r  r e g r e s s i o n  models  i n  t h e  
p r e s e n c e  o f  non-constancy . 
2.5 S p e c i a l  s w i t c h i n g  mechanisms. 
2.6 Regress ion  models w i t h  t ime-varying parameters. The 
mechanism o f  v a r i a t i o n  is assumed t o  be i n  a c t i o n  d u r i n g  t h e  
whole t i m e  o f  o b s e r v a t i o n  and may be  d e t e r m i n i s t i c  o r  
s t o c h a s t i c .  
2.7 I n f e r e n c e  c o n c e r n i n g  non-constancy o f  n o n - l i n e a r  
r e g r e s s i o n  models. 
2.8 Methods o f  i n f e r e n c e  f o r  models based on s p l i n e  f u n c t i o n s ,  
2.9 F o r e c a s t i n g  u n d e r  non-constancy. 
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